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Annual Statement for the year 2019 of the AF FI LIATE D F M I N S U RAN C E COM PANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES......oorerierrireereirerieeiesiresisesisssisessesssesssessensenes | cvenene 219,887,049 | .o 6.3 [ .. 219,887,049 | ..ovvvvereneireineines [ v 219,887,049 | .covvvrnrnnnnd 6.3
1.02 All Other GOVEMMENLS.........cccvvereereereereireineeseesseessessesssessesiesens | cvenerees 379,336,988 |....coovenne 109 | 379,336,988 | ..o [ v 379,336,988 |...cccovvvnne 10.9
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | cooecveeennee 9,397,418 | oovorvririnn 0.3 [ 9,397,418 | oo [ e 9,397,418 | oo 0.3
1.04 U.S. Political Subdivisions of States, Territories and
P0sSeSSIoNs, GUAranteed...........vuueeeeereereeeeeeeeseriesississssseens | revereeinens 11,816,233 | ovvvvernene 0.3 [ 11,816,233 | oo [ v 11,816,233 | oo 0.3
1.05 U.S. Special Revenue and Special Assessment Obligations,
etC., NON-GUAranteed...........c.vvurrereernreneeneeneeneeseeseenecsnensnesesesens | cvenernnes 345,301,537 | oo 10.0 [..coone 345,301,537 | .covveverreeneeneinennes | v 345,301,537 | oo 10.0
1.06 Industrial and MiSCElANEOUS............cveureereereereineirseirneeieeiesirssirsnins | crenenis 767,254,367 | ...ocovvennee 221 | 767,254,367 | .coovvvverneenecneinennes | v 767,254,367 | ..ccoovvennee 22.1
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNGS........ccoevierierieririeriesieeisseseeseeeeesesssesseees
1.10 Unaffiliated Bank LOANS..........c.coevuevemeeriieeinciiiseineeseeseesecsnesines
1.11 Total Long-Term BONdS.........ccevveviveieieiisceeiesceeeese s
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates...........ccoeererrrerinernernenirsinen.
2.03 Total Preferred StOCK.........ovmrnrieeneerrireseesseseesssesessesessssssseeesenes
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | .......... 900,358,519 | ..coovvvrneee 26.0 |.......... 900,358,519 | .oooveververreercerierenens [ eveiane 900,358,519 | ..cocvvvvnee 26.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) .........c.cccocrveernnnee
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other.............ccoucvernernirriiinnennn.
3.05 MULUI FUNGS.....coreriiirire et sssssssessessans
3.06 Unit INVESIMENE TIUSES......cvvvererrirrceneiseierineie e ssessssssesseneees
3.07 CloSEd-ENd FUNGS......c.overirirrireirineinsieessissessis s sseesssssssessenens
3.08 Total COMMON SLOCKS........evrrerrerrerrerieireeesseseisesssseeesesssseeesessessenens
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAQES......vvrereerreeernrrnrireiessessssesssssssssssssssssssssssessssssssessens | sesssssssssssssssessssssnsesss | sesssssessessnnes 0.0 | e [ | e (] I 0.0
4.02 Residential MOMGages......co.cvrrvrernrenrineneinneeessssnsississssssssssssssssssness | sevsessssssssssssssssssssssesss | sensesessessnnes 0.0 | v v | e (0] I 0.0
4.03 Commercial MOMGAGES. ....vurvrrirereeinerneeeensessssssssssssssssessssssssssssens | sevsssssssssssssssssssssssnsss | eesssesesessnnes 0.0 | v [ | e (0] I 0.0
4.04 Mezzaning Real Estate LOANS..........cocvveeerrureneeneinenenseneiesenseneses | esesssssesssssssssssssssssss | sesssessssssnnes 0.0 | o | e U 0.0
4.05 Total MOMGAge LOANS........ccovurirerreeiinrereissieesesssssesssesessssessssssnsses | sonsessssessnsssesssssnsens (] I (V01 I (U] IO (U] IR (] I 0.0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY.........cocrrurirrrenrerirnenerneeeesesnsiseens [ corereeresnseseesssensesnesnes | seveseessesnnens 0.0 | e [ | e (0] I 0.0
5.02 Properties Held for Production of INCOME............covvrerinrneerenennnns [ o | ceveneiieinnenns 0.0 | v [ | e (0] I 0.0
5.03 Properties Held for Sale.........ccovvrurinrerrrninrnrrniesnssesssssseseesssssnens [ nsssssssssssssssssssssens | enseessssnnnss020 [ ioorimiisisninsssinnins | oorsssssssssssssssssesnes | eoneosssesssssssssessssesees 0] i 0.0
5.04 Total Real EState........cocvvvrerireirereeenrireecnsieseess st | ceeeesesnsessessssessneens 0 |00 [0 | 0 | (N I 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)................... +...50,801,567 | .ovvoevrieeea 1.5 | i 50,801,567 |.. ...50,801,567
6.02 Cash Equivalents (Schedule E, Part 2)...........ccccoocveinminnrnnennennens | ceveeens 237,319,472 237,319,472 | ............39,211,085 | .......... 276,530,557
6.03 Short-Term Investments (Schedule DA)...........coevenenrrnenrnnernennens [rrmnnmenminssnsnnnnne | evrensresrennees000 i | | v 0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| .......... 288,121,039 288,121,039 |............ 39,211,085 |.......... 327,332,124
7. CONTACt LOBNS......c.vvuieeiiiniereieiineineieeesineisesstssesesssssssssessesssssssssssssssenens | sevsesssssssessssessnsssssenss | seeneenensneeness 0000 | ooienennininennnincine e [ e 0
8. Derivatives (SChedule DB).........cocovrrreenrrrinenereinensiseessensessessssesssessssses | enssmensenssssnssssssssnsens | coneereernninnens0:0 | eenrnniieinnnrnsinninnns [ | o 0
9. Other Invested Assets (Schedule BA).........ccennrnrnninennneneneinnees | e | eonrereernnennen0:0 | e [ | v 0
10. Receivables for SECUMHES. .........ovrurerrrerrirereincreieeeeineeeneeseessessseseenes | ceveeneesssssnsnssssnsnnes | eeeseenenneeness0000 [ o e | e 0
11. Securities Lending (Schedule DL, Part 1)..........coooovvenrnrineinninninseisnins [ v 39,211,085 | ..ccvvrrrene. 1A s 39,211,085 |........ ) .0 N I XXX oo
12. Other Invested Assets (Page 2, LINe 11).....cnrurrenineenenneneeneeneeneenees [ rsessesssssessessnssessennns | oonessesssssenns 0.0 oo Lo | e 0
13. Total INVESted ASSEES......oiiieiriiriisis s esnsenees | cnnens 3,467,187,262 | ............. 1000 |....... 3,467,187,262 | ............ 39,211,085 {....... 3,467,187,262
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Annual Statement for the year 2019 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT........cvruererirereeereieeseessess s sessesessees e ase st sse st ss s ss s st en e sren
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)............ovurierrerrireieeireieee ettt st

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........couiiurinirieireise et nnes

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbbttt
3.2 Totals, Part 3, COIUMN ...ttt bbb bbbt bbb bbbttt baes

4. Total gain (105S) 0N diSPOSAIS, PaArt 3, COIUMN 18.........iuieiieiiecereict ettt ettt et s8££ s b8 b bbbt

5. Deduct amounts received on disposals, Part 3, Column 15...........ccccoc..... I .. ‘ G s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15, ..ottt ettt bbb bt s st b ae b s a st se st st et es s st st enaebanes

6.2 Totals, Part 3, COIUMN 13........oiiiiiirr bbb
7. Deduct current year's other-than-temporary impairment recognized:

T4 Totals, Part 1, COIUMN 2.ttt bbb bbbttt

7.2 Totals, Part 3, COIUMN 10, ...ttt ettt bbb a sttt et st b st s s s et e st st et esnae st enaebanes
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt ettt bt a et b bttt st b st b a et et s st et es s aetasenaebanes

8.2 Totals, Part 3, COIUMN O........couiiiiiiieciie bbb bbb bbb
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-7-8).........cceriiieriiririieisiieie ettt ss st
10.  Deduct total NONAAMItEE @MOUNTS............cvuiiiiir bbb
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)..........cuuuerummreemiriresseriseesisesssessssessssessess s sssse s est st st bbb

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........cc.cvuevcveiieiieeisetee sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........cc.oiueiieeieieiese et

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccueviveierieieeseees s
3. Capitalized deferred interest and other:

3.1 T0tals, Part 1, COIUMN 12. ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. ACCIUAI OF GISCOUNT......cvueeeereeeseeese sttt
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......couvimiriiiriiieceiessi st esi bbb

5.2 Totals, Part 3, ColumN 8.........c.ovvvviriirrinciririnereenneseeennieseenens] NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18..........ccccoevevereeverereeec J . N - B IR e en
7. Deduct amounts received on disposals, Part 3, COIUMN 15............ccviieiiiieieieeeese ettt ettt b s bbb st a st et b st es bbb e se st en b s
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE TEES..........c.eveiiiiieieiete ettt se st b s
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13, ...ttt

9.2 Totals, Part 3, COIUMN 13.......ooiieriereiresi ettt
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN ...t sas st

10.2  Totals, Part 3, COIUMN 0. s esesse st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 14+2+3+4+5+6-7-849-10)........ccceevrerrrerrercreesriesessese e
12, TOtAl VAIUBHON GlIOWANCE..........ouvereeieaiiieeisei et R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....ceveevictiieieieiees ittt e sa sttt st s s st s bbb bt e b e e b bRt bbb b st b s b et s s e et b e st b st s e bae s s st s et et
14, Deduct total NONAAMIEA @MOUNES.............everrrireirerieresee et ess s8R
15. Statement value of mortgages owned at end of current period (LiNE 13 MINUS LINE 14)........coviveiieeeieieieiese ettt st be s snsnn
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 O PHIOE YBAI.........ccuiuricereieiieeereie ettt b ettt s s bR bbbt en b bres

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.ouiiriirriireir ettt

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cvriiurincriresreieeeese et esses 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16..........cveiivireieiciiisiie ettt st b bbb bbbt bbbt n s
3.2 Totals, Part 3, COIUMN 12........ooiiiieiecesie ettt a ettt s s 0

Accrual of discount

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13..........coovirieieeeseee e N ‘ B W B
5.2 Totals, Part 3, Column O......c.ooveverieeiceeeeceeeeeseceeeee e B v A B i 0

Total gain (loss) on disposals, Part 3, Column 19

Deduct amounts received on disposals, Part 3, Column 16

Deduct amortization of premium and depreciation

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t

9.2 Totals, Part 3, COIUMN 14.........oviieieriieieiesieisieses st 0
Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15, ..ottt ettt bttt bt bttt b st en sttt bt et es s st s s bnes

10.2 Totals, Part 3, COIUMN T1........ et 0
Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+68-7-849-10)........ccoceiirriririiiiiieieseieiesie ettt nae s 0

Deduct total nonadmitted amounts

Statement value at end of current period (LINE 11 MINUS LINE 12).......cuiiiuiieieiice ettt ettt bbbttt bbbt s st 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOT YT ..........cvururireerrieiesissieiresiss s s ss st st ess s ss st en s 2,696,922,729
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........oveieeeeetee ettt sttt sttt bbbt s s bt n s senae 1,138,972,994
ACCTUAL O QISCOUNL........vuviticictce ettt bbbt bbb e s bbbt b bbb e b A s et st b bbb s bbb s e b bbb s bbb bbb s bbb ns st 2,163,277
Unrealized valuation increase (decrease):
A1 PAM T, COIUMN 121ttt st s8££ 31,996
4.2 Part2, SECHON 1, COIUMN 15, ...ttt bbb bbbt a bbb s e ns e
4.3 Part2, SECtion 2, COUMN 13.......c.iieiiiiieieie ettt bbb et b b s st s 232,120,314
A4 Partd, COIUMN Tt eees s sttt (31,451,885) 200,700,425
Total gain (10ss) 0N diSPOSAIS, PArt 4, COIUMN 19........c.ouiiiiccsceee ettt ettt bbbt b bbb s s bbbt b s e na s 98,096,770
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN ...ttt bbb 988,170,875
DedUCt @MOTHZALION OF PIEMIUM.........iviiveieei ettt ettt st s bbb et b bbb s e b s b st s s bbb bbb e bbbt et 6,386,456
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15

8.2 Part2, SECON 1, COIUMN 19.......c.iiiiiieceiee ettt bbb bbb et

8.3 Part2, SECON 2, COIUMN 16..........coiviieieicieie ettt bbb bbbt b s b st e

8.4 Partd, COIUMN 5.ttt b bbb s bbb s bbbttt 0
Deduct current year's other-than-temporary impairment recognized:
9.1 PArt T, COIUMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt bbbt bbb bbb
9.3 Part2, SECHON 2, COIUMN T4........ooeeeeeceeeeeteeeee ettt ettt a et s st s st s st et essae s s st etenssaesesnsasensstesnsnans 2,725,327
94 P4, COIUMN 13ttt 2,725,327
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LiNE 2.........c.ccniriiineininciieiieessscisssesesesesienens 281,602
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9+10)........coeiirririieiiiieieieie ettt bbb nse s 3,139,855,138
Deduct total NONAAMIEA BMOUNLS..........cc.iiiic bbb bbb bbb

Statement value at end of current period (LINE 11 MINUS LINE 12).......c.eiuiiiieieiicie ettt sttt sttt s st 3,139,855,138
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Annual Statement for the year 2019 of the AF FI LIATE D F M I N S U RAN C E COM PANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States ..219,887,049 226,677,880 218,865,892 | ..o 222,545,800
Governments (Including all obligations 2. Canada.... .379,336,988 .381,746,221 .380,289,959 | ...coocevvicrnn 376,470,000
guaranteed by governments) 3. Othr COUNMMIES.....c.ocvieiveiiei | eerieiiieieeeiesissesesississesiess | eereessssssesessssssssssssssssssssens | cressesosssssessessesssssssessessnsansess | cosssesssssmssssessessnssssesssssssansns
4. Totals.......ccceuue ..599,224,037 .608,424,101 .599,155,851 .599,015,800
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....oocieeeeeeeeiceieienieies | cevieeiereeeienas 9397418 | ..o 9,915,013 | oo 9,996,649 | ......cooveriinnnn 8,290,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....cccovoereeiieiieeerccenes | eveeeiiieeenienas 11,816,233 | oo 12,376,476 | ..o, 12,805,080 | ......cccconenee. 10,840,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS...ooserennernseressrrnsrienes | cnsrenssrenerennn: 345,301,537 | .ocvverieininenns 359,102,878 | ...cocovvrrenriene: 355,876,714 | .oooovvvrrineninnn: 325,600,198
Industrial and Miscellaneous, 8. United States.......cccoevvvrveeeins | e 589,510,104 | .....ccooevvvaen 609,571,790 | ...coevverernnn 589,834,543 | ..coovvirrn 587,045,403
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada.......ccomvenerrnerrirnein | e, 164,925,109 | ...oovvvvrevrinns 166,748,405 | ....coovvvvennes 165,079,986 | ...ccvvrevrrenecnn 164,786,279
and Hybrid Securities (Unaffiliated) 10._Other COUNTiEs. ....cvverrreeniee | onveernereinseencns 12,819,154 | oo, 13,317,632 | oo, 12,810,100 | oo 12,875,000
11, TotalS. oo | e 767,254,367 | .ocvvoveviencnenns 789,637,827 | ...covvvvveenienn: 767,724,629 | ....coovvvvenennne 764,706,682
Parent, Subsidiaries and Affiliates 12, TOtAIS.....cviiieieiieiicieseiesiieiins | et ssiesesessssissens | sesseesssssssessessssessessessssssssssess | srestesessssssssssesssssssessessssansass | crsssessessessssessessssassessessssnsns
13. Total Bonds.... ..1,732,993,592 .1,779,456,295 ..1,745,558,923 1,708,452,680
PREFERRED STOCKS 14. United States
Industrial and Miscellaneous (Unaffiliated) 15. Canada
16. Other Countries
17. Totals...............
Parent, Subsidiaries and Affiliates 18. Totals...
19. Total Preferred Stocks... .0
COMMON STOCKS 20. United States........c.oveeerveerees | covrverinerenne 1,377,917,776 ..1,377,917,776 902,528,952
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccocveveverereriesiens | e 1,237,000 | oo 1,237,000 | ccovveriereres 1,237,000
22. Other Countries. ........couucneeens | corensrenneeenenens 27,706,770 | ..ovvoevrrriciinnes 27,706,770 | cooovcvvreieencnenns 18,725,903
23, TOtalS....ooeverrrresrcesnrnsriesnies | cornnrensienas 1,406,861,546 | ....cooooreene 1,406,861,546 | ...ocoocvrnirennnes 922,491,855
Parent, Subsidiaries and Affiliates 24, TOtAlS......coeiiiiiiiciieieiiens e | s | et
25. Total Common StockS..... | coovrreecene: 1,406,861,546 | ....coooonenene 1,406,861,546 | ...ocoovrrrnereennes 922,491,855
26. Total StoCkS......cmerensermsrenss | covviirensiienas 1,406,861,546 | ... 1,406,861,546 | ....ccocorverennnes 922,491,855
27. Total Bonds and Stocks...... | ....cccccco.e. 3,139,855,138 | ...ovcvveveneen. 3,186,317,841 | ..ocvvvene 2,668,050,778
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

63,546,543 156,340,507

GoIs

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

A7 TORAIS ..t | s [ 5,930,969 |...ccovirin 5,885,265 | ..viciiiciiiciiiciiniana (0 I 0 | oo XXX oo 11,816,234 |07 [ 12,699,715 [ 0.8 | 11,816,234 | oo 0

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

BT NAIC Tttt | seseesensenins 7,733,957 | .. 83,211,920 |............. 90,874,761 |............. 42,690,324 |........... 109,638,620 | .......... ) .9 CRS D 334,149,582 | ..ooveeviriienen. 193 | 354,965,798 | ....ccrvrrrrrrinnnn 218 | 334,149,581 | .o

............... 1,683,178 |...............8,408,700 ....156,720 IS¢, ¢ S ceveneeneee TIA6T,757 | il 07 {00 10,248,599 | oo

.......... ) .0 S crveneeneeesnnnnneenssennnes | eneeneeensensnesneennsss0:00 ot [ s

.......... XXX oo cereinernnennsnnsnnsnnns | eenvnesnesnesenneee000 ||

.......... XXX oo cervnernnnnnenesnnsnnns | eenvnenesseesennene000 || e

............................................................................... 903,357 | .o oo XXX | iinenn...903,357 cernnrnnneennne 873,894 |01 | 000903,357 |

............. 84,895,098 |.............99,283,461 |............43,750,401 |........... 109,638,620 | ... XXX.oooorovnes | cureeee... 345,301,537 e 367,007,449 | 225 |10 345,301,537 | 0




Annual Statement for the year 2019 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
............. 15,586,366 | ...........349,213,719 | ...........164,595,110 |...............9,262,671 | ...........103,170,886 | ........ XXX....c0.c0c00. | ..e.....641,828,752 0 |.......608,316,267 vieerenn.577,599,263 |............64,229,489

6.2 NAIC 2.
6.3 NAIC 3.

..10,260,450 |.. ..74,785,268 | ............ 37,627,956 |.. .2,001,960 | ... v XXX .124,675,634 | ... el 2 [ ..156,880,487 |...
LT49,979 [ e s v e XXX e | e 0.0 | s 749,878 |...

113,928,272 | ............ 10,747,362
..... ......749,979

90IS

9.7 TOtAIS......eier s | e D0, SR [P 0,0, SO [ XXX

Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3
104 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
10.7 Totals
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Annual Statement for the year 2019 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
11. Total Bonds Current Year
111 NAIC T (d)........ 25,446,089 |........... 716,217,171 | ... 588,825,518 |............. 53,117,740 |........... 212,809,506 | .oocvuverriiiiirerieiand 0 [ 1,596,416,024 | ..o 921 | XXX e XX | e 1,516,956,669 |............. 79,459,354
260,450 76,468,446 |............46,036,656 |............... 2,158,680 | .ovvrrrieieiieeiene (U (1 PO 134,924,232 | ..o T8 [t XKX e [ XKX s [ 124,176,871 |..ocveeeee 10,747,362

10,

749,979

46,036,656
.0

749,979

....7149,979

Line 11.7asa % of Col. 7.........

. ...90,956,695
......................... 5.2

Total Bonds Prior Year

.25,
J

303,088
368,791

........... 564,091,715
.79,135,731

........... 571,123,874

79,921,146 |..

............. 69,427,668

1,622,576 | ...

1,459,
....168,

591,871
048,244

........ 1,442,288,248

.1564,250,128 | ..

............. 17,303,623
...13,789,116
749,878

................................................ 873,894 crrenenn. 873,894
12.7 Totals.....covverererniines .32,671,879 |.... 71,924,138 | ... ...1,597,421,270 | ..
12.8 Line 12.7 as a % of Col. 9. ..2.0 .44
13. Total Publicly Traded Bonds
131 NAIC Tttt | sreseeeneens 25,096,194 |........... 660,307,497 | ........... 565,831,628 |............. 53,117,741
............. 10,260,450 |.............67,250,672 |.............44,507,068 |...............2,158,680
1903,357 | i | | e 903,357 | i 01 | 873,894
13,7 TOAIS .o eisssennes | arreeeenneas 35,356,644 | ........... 727,558,169 |...........610,338,696 |............. 56,179,778 1,597,421,270
13.8 Line 13.7 as a % of Col. 7..... o] 2.2 ..44.3 XXX
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.........c.coovevevevec | covereeererererenne. 20 | oo 420 | o352 | 32 | 123 | 0.0 | 948 | XXX e XXX
14. Total Privately Placed Bonds
141 NAIC Tttt sssenas | seeeenessessasens 349,895 |....coeeue. 55,909,674 |............. 22,993,889 | ..o | e 205,896 | ..evereeerneineireieeneins [ e 79,459,354 | ... B | 17,303,623 | oo I I I ) 0,9, SO IS, 79,459,354
............... 9,217,774 |..............1,529,588 reeeennnnnn 10,747,362 789,116

.749,979

............. 13,

10,747,362
....149,979

Line 14.7 as a % of Col. 7..... .
Line 14.7 as a % of Line 11.7, Col. 7, Section 11.......................

......................... 0.1

......................... 3.8

0 | o000 0.0 [t XXX [ 0

............................ 0

s covenreeens0 0.0 | 0 0.0 XXX [ 0

1,009,874 | ... .65,127,448 90,956,695 ...90,956,695
1.2 w18 | 270 | 0.0 | 0.2 | 00 | 100.0 ...100.0

Includes $.....90,956,695 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
.0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

Includes $.. 0 current year of bonds with Z designations and $.
Includes §.......... 0 current year of bonds with 5GI designations, §..........

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

..0; NAIC2§......

0; NAIC3S.....

0; NAIC4

E I ;

NAIC5S......... 0;

NAICBS.......... 0.

0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
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Annual Statement for the year 2019 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31
1 2

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

1.05

Commercial Mortgage-Backed Securities.....

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlIGALIONS. ......cvuveieciceeiiieeiseie ettt esteeessenes | eeseesestesesensessesssnsnens | ceseesniens 63,546,543 | .......... 156,324,767 ) 0., SO DO, 219,871,310 | covvvvvrveeenn 127 [ 197,211,245 | o121 | 219,871,310
1.02 Residential Mortgage-Backed SECUMLIES...........cvuuririririririeeinsinis [ reereieinsinesnseneens [ creeeenseesseensensseeesnees .. 15,740 |. XXX ....20,637 ...15,740 |.

219,887,050

197,231,882

2.01

2.02
2.03
2.04
2.05

379,336,988

277,746,370

3.01

3.02
3.03
3.04
3.05

4.01
4.02
4.03
4.04
4.05

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

Issuer

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities

Other

Obligations

Loan-Backed and Structured Securities

5.01
5.02
5.03

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

Issuer

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

Other

OblIGAtIONS. ..ottt | seresensenees 7,654,931

Loan-Backed and Structured Securities..

719,026 |.

11,794,047

13,101,050 | ...

..91,803,452
7,480,009 |.

.............. 8,251,356
101,387,264

186,976,530
158,325,006

180,869,002
186,138,447

.......... 186,976,530

158,325,006 |.

...1,733,957

367,007,449

.......... 345,301,536

.0

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)

Issuer

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Loan-Backed and Structured Securities..

Other
Totals

............ 25,790,066

Obligations

806,729 |.

145,244,016 | .

.2,000,000 ...

36,373,909

............ 26,596,795

423,998,988

............ 11,264,631

............ 75,726,829

7.01

7.02
7.03
7.04
7.05

Hybrid Securities

Issuer

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.

Other

Obligations

Loan-Backed and Structured Securities..

801

8.02
8.03
8.04
8.05
8.06
8.07

Paren

Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities

Other

Affiliated Bank Loans - Issued

t, Subsidiaries and Affiliates

Loan-Backed and Structured Securities
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Annual Statement for the year 2019 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds

Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

Unaffiliated Bank Loans
Unaffiliated Bank Loans - Issued......
Unaffiliated Bank Loans - Acquired...

.0

Total Bonds Current Year
Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

SVO Identified Funds

Line 11.08 as a % of Col. 7.......

............ 35,570,763

719,026 |.

.......... 634,340,551

13,101,050 |...

.......... 546,973,921

..1,495,749 |.
............ 23,257,571

............ 17,288,264

36,891,513 | ...

.............. 8,251,356
101,387,264
.......... 103,170,886

1,242,424,855
...158,954,602
...126,428,457
...205,185,678

....... 1,188,047,967
...158,954,602
.......... 126,222,561
.......... 168,811,768

Total Bonds Prior Year
Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans.

Ling 12.08 @58 % 0f COL 9....ovveiiiisie e

............ 20,397,760
............ 49,526,377

.............. 7,474,523
.......... 122,877,753
............ 99,293,250

....... 1,128,263,434
186,842,928
109,714,273

....... 1,096,420,817
.......... 186,842,928
.......... 109,714,273

........................ 2.0

............ 32,671,878 |.

o T1924137 |

........................ 4.4

Total Publicly Traded Bonds

ISSUET OBlIGAtIONS........cvecvirieciieeiieie s
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities
SVO Identified FUNAS........covrieeeiriierees s

Affiliated Bank Loans.....
Unaffiliated Bank Loans.

Line 13.08 as a % of Col. 7...

Line 13.08 as a % of Line 11.08, Col. 7, Section 11

............ 34,470,890
....79,026

.......... 596,504,866
............ 13,101,050

............ 17,288,264
............ 36,891,513

.............. 8,251,356
.......... 101,387,264

1,188,047,967
158,954,602
126,222,560

....... 1,096,420,817
.......... 186,842,928
109,714,273

....... 1,188,047,967
.......... 158,954,602

...126,222,560 |.

1,

Total Privately Placed Bonds
Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds............cccccuuee.

Affiliated Bank Loans.
Unaffiliated Bank Loans.

Line 14.08 as a % of Col. 7...

Line 14.08 as a % of Line 11.08, Col.

, Section 1

..205,896
..0.2
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Annual Statement for the year 2019 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year
2. Cost of short-term inVeStMENtS ACUINET. .........ceriiieiricieieiiesce ettt sennses | ssetesessesessssssesessnsesessnsesesnsesesanas 4,998,600 | ...ooveveieieeeeeeee s LR e 1 O OO OO
3. ACCIUAL OF QISCOUNL. .......cvivviececticet ettt b s a b s b s b bt b s s b b s st esessnsens | 4ebsssesesssesessseses st sese b st et ssnse s bsnseaens TAB7 | s 00/ I OO RTINS
4. Unrealized valuation iNCrEase (ECTEASE)..........uirirreuiiriieiseissieie ettt sse s sssssssessessnsens | sssessesssssssessessssessesssessessssssessessessssessessnsns L0 O OO PO TP BT T OO OT PP PTPTPOTRRPPRTRO
5. Total gain (I0SS) ON QISPOSAIS..........vueueiireieiireieisieieisie ettt s ettt sse st essssebesnses | ehessssssesessesesesssseseses et es s s e st esesesasnes (T,1B7) [ v (1,167 | ettt bes | etstssetesseses et ss st et es st et b b s st et ae st s nsesens | Hhetetasaet et ettt sttt ettt es
6. Deduct consideration reCeived 0N GISPOSAIS...........cccieuiiiriieiiieieisiseie et ssse et sssese s s sssnsens | sresesessesessssssesessnsessssssesesnsesesanas 4,998,600 | ..oovoveveeeieeeee e 4,998,800 | ....vvivieeeeeceeectetctet ettt ettt ettt teaeteaes | eeersesssess s s s s s e s s s e s s s s s snsessassnssansnans | aeeseseseset et et et et et et et et et et et et et et et et et et enen s s enanan s
7. Deduct amOrtization Of PIEMIUM...........c.ueiiuiiiiiice sttt | bbb sses bbbt s bbbt 0 O OO0 OO DO PO T OSSO P SRS T SRR
8. Total foreign exchange change in book/adjusted CarMYING VAIUE............ccviieieiiinieieieisie s | seressessssssesesssses e sessessssssessesssssssessessnsns L0 OO OO OO TSP DTS EOO TP PT PP PP PTPOTRPPPRTTON
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9).........ccreuriririrniiniiiriririens | e 0 | o e 0 | s 0 | et 0 | e 0
11. Deduct total NONAAMIEd AMOUNLS...........cvuevirieireiieiirei ettt | fnebte st st L0 OO OP OO OP O YOO OO OO OO OO PO PP POT OO PO OO PO OO OO PO PO PO PP PO POE PP POT PP U OO OP PO PO PP PO PO PP PP PO PP POTPPPOPRION
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cuieiiiiirieisiisisisisissieseessesssesssssssessssnses | sesossessessssessessssessesssssssassessssassessessssassessnsas 0 o 0 [ e s 0 [ oo 0 | et 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14
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Annual Statement for the year 2019 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, December 31 Of PriOr YEAI. ... sssess s sse st ssessessnes

2. Cost of cash equivalents acquired

3. ACCIUAL OF QISCOUN........voiviiiecii et bbb bbbt en st

4. Unrealized valuation iNCrease (ABCIEASE)...........cceuieuiiireieiieeie ettt b bbb bbb bbbt nesees

5. Total gain (I0SS) ON QISPOSAIS...........crerrereireieireiiseesiees st sse st s bbbt nen

6. Deduct consideration reCeiVed ON dISPOSAIS...........cruurerrererirrirriireieeeesstsee et ses ettt ettt b s ensees

7. Deduct amortization Of PrEMIUM..........cceuieieiiirieicis ettt bbb bbbt

8. Total foreign exchange change in book/adjusted Carrying ValUE.............ccceucveiieiriiicteeece e

9. Deduct current year's other-than-temporary impairment reCOgNIZEd...........c.ovvieiierieriririreeee e

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccceverrrrriercriieeeseeesese s

11. Deduct total NONadMIttEd @MOUNLS..........cveiiiiieieicieices ettt

...................................................... ER7 1 T3 TN DAL & -3 1 8.1 DN
354,702,313 354,702,313

........................................................................ N T SN FO
............................................................... L7 < T8 O OO [ 1 ¢ B FNO
................................................................ ) VN TN (X' <) F
...................................................... 250,000,000 | orserereseeseeseesnsenssessesiessesseesessesinsn | cosenssessesesiessesseesessesinseossr250,000,000 | oeressessesseseessessesseseessesses st
........................................................................ N T SN FO
........................................................................ N o O O
........................................................................ 0

...................................................... G ALYy N | BTN v 1 .1 2 SO |
........................................................................ o O P
...................................................... b XL Y2 N | (OO 1 .1 -2 OO |

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment............ccccccovvivereriennes




Annual Statement for the year 2019 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EO5, E06, E07, E08, E09
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Annual Statement for the year 2019 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR [ Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 2A 7 |U S TREASURY ..9,404,453 | ... 97.953 9,795,300 ...10,000,000 9,577,724 58,500 FA....| .........56,658 | ........ 150,000 | 02/14/2017. | 08/15/2026.
912828 3F 5 |U S TREASURY 12,941,637 |...102.734 13,920,457 13,550,000 13,047,652 56,321 MN...... 04,875 | 02/07/2018. | 11/15/2027.
912828 3V 0 |U S TREASURY ...3,933,594 |...103.842 4,153,680 4,000,000 3,950,466 8,961 o 02/02/2018. | 01/31/2025.
912828 3W 8 |U S TREASURY ...2,988,555 |...106.498 3,194,940 | ..... .3,000,000 2,991,566 1,152 FA....... 03/13/2019. | 02/15/2028.
912828 4V 9 |U S TREASURY 4,924,023 |...107.729 ..5,386,450 .5,000,000 ...4,932,501 6,785 . 10/02/2018. | 08/15/2028.
912828 6A 3 |U S TREASURY ...5,027,930 |...104.801 | ..............5,240,050 | ..... .5,000,000 5,024,582 (3,348) o ...54,925 02/01/2019. | 01/31/2026.
912828 6B 1 |USTREASURY 113,972,188 |...105.924 ...14,000,000 | ........... 13,974,762 2,575 FA....... .138,811 05/02/2019. | 02/15/2029.
912828 6F 2 |U S TREASURY . 999,023 |...104.120 1,000,000 999,132 109 FA o] s 8,448 03/14/2019. | 02/28/2026.
912828 6L 9 |U S TREASURY.....ceoiniiririirinrirerineierisninsinesissninensenesssssssssssnnensenssnennne. | Bt | oo | vvvvneines v [ v 6,648,926 |...102.663 | ..............6,929,753 | .............. 6,750,000 | ....ccvevee 6,658,461 9,535 MS.ooo | v 38,803 04/17/2019. | 03/31/2026.
912828 6T 2 |U S TREASURY ..1,291,309 |...103.877 ..1,298,463 .1,250,000 ...1,289,412 (1,896) MN.oooo | s 3,833 06/28/2019. | 05/15/2029.
912828 7B 0 |U S TREASURY . ...1,499,824 |...100.399 | .... ..1,505,985 .1,500,000 ...1,499,836 12 JD....... v 14,140 06/28/2019. | 06/30/2026.
912828 D5 6 |U S TREASURY .....ootviricicrinirnercnissersenisssssnsenssssssessssssssssessesssenssssens | ESuet | oo | vvvvvenenne | ovvernenend [ s 32,494,648 |..102.994 | ............ 33,730,535 32,750,000 32,622,897 25,615 FA o] e 293,793 10/31/2014. | 08/15/2024.
912828 F9 6 |U S TREASURY ...5,911,467 |...100.739 .5,923,453 | ... .5,880,000 5,888,755 (4,657) AO...... 12/01/2014. | 10/31/2021.
912828 G5 3 |USTREASURY . ...2,008,203 |...100.568 | .... ..2,011,360 | ..... .2,000,000 2,003,565 (1,816) MN...... 11/18/2016. | 11/30/2021.
912828  J2 7 |U S TREASURY ....osiiiiieincieiiesieeiseisesssssesssessssissssssssssssssssssssessessenns | avnneen | oo | oeevevenenne | oenevennensd [ v 19,642,070 |...101.375 | .....c....c. 19,768,125 | ............ 19,500,000 | ........... 19,594,149 | oo | e (17,713) FA...... 11/09/2016. | 02/15/2025.
912828 K7 4 |U S TREASURY ...3,840,000 |...101.291 4,051,640 4,000,000 3,889,710 . FA....... 03/08/2017. | 08/15/2025.
912828 P4 6 |USTREASURY .11,031,436 |..... 99.034 ....11,636,495 ...11,750,000 | ........... 11,244,250 | oo .75,778 FA...... 06/22/2017. | 02/15/2026.
912828  R3 6 |US TREASURY ....coiviiiiiireieinieeninsssssssisssssssssssesssssssssssssssssssnsessnssnne | sveens | oo | eonsernnnns [evnvcnnenn 1| 21,240,117 |0 98.900 | .oovvvuvenee 20,769,000 | ..o 21,000,000 | ...cou.e 21,160,352 (23,798) MN...... 08/01/2016. | 05/15/2026.
912828 T2 6 |US TREASURY ...o.oviiiririirieiineineeinrisseissssssiensessssssssesssssssensesssssssssssens | aoneees | oo | ovevveneine | vevvinenensd [ v, 985,647 | 98.930 .1,000,000 992,035 2,046 MS...... 10/11/2016. | 09/30/2023.
912828 T3 4 |US TREASURY ...oosiiiiniineieiieeieiseseissssssssesssssssssssssssssesssssssesssnssens | aonnens | oo | eevennenne | oevevnenensd [ v 973,711 | 99.173 .1,000,000 990,333 5,405 MS...... 11/15/2016. | 09/30/2021.
912828 TJ 9 |USTREASURY ...100.067 | ..............1,000,670 | .............. 1,000,000 981,059 6,921 FA....... 07/19/2013. | 08/15/2022.
912828 U2 4 |U S TREASURY .26,676,172 |...101.059 ....28,296,520 ...28,000,000 127,036,232 | ..o | e 126,632 MN...... 02/06/2018. | 11/15/2026.
912828 V9 8 |U S TREASURY . ..4,409,824 |..102.710 | .... 4,621,950 . ...4,433,400 8,450 FA....... 03/01/2017. | 02/15/2027.
912828 W4 8 |U S TREASURY .....ooouiriiricinerieirneeienississsssssssssnsessesssssssssssssssssssesssssnne | vnvens | oo | svvvnnernes | vevveninne [ v 1,993,672 [...101.790 | ..coccovvrnee 2,035,800 | ..............2,000,000 | ............. 1,996,122 879 FA....... 02/28/2017. | 02/29/2024.
912828 W7 1 |U S TREASURY ...1,239,307 |...101.789 1,272,363 ...1,240,806 1,499 MS...... 04/05/2019. | 03/31/2024.
912828 WJ 5 |U S TREASURY .12,964,063 |...103.408 ....13,443,040 . .12,982,949 3,604 MN...... 08/28/2014. | 05/15/2024.
912828 X7 0 |U S TREASURY ...1,844,436 |...101.303 1,874,106 | ..............1,850,000 | ............. 1,846,443 a7 AO...... 05/22/2017. | 04/30/2024.
912828 XD 7 |U S TREASURY 2,003,516 |...100.667 ..2,013,340 2,001,579 (634) MN...... 11/17/2016. | 05/31/2022.
912828 YG 9 |U S TREASURY . ..5,021,289 |..... 98.709 | ... ..4,935,450 5,020,579 (710) MS...... 10/02/2019. | 09/30/2026.
0199999. U.S. Government - ISSUET ObIGAtIONS. ..........evuieuiereisiiiiissi s ensennas | sbesssas 218,850,159 XXX | o 226,660,515 | ..........222,530,000 | ......... 219,871,309 | oo 0] v 365,022 | oo (L] 0 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36207K  WC 0 | GOVT NATL MTGE ASSN | ....... ‘| ........... 4| ...... 15 =3 15,733 [...109.908 | ...coooivriniins L 15,800 | .ovreisciiniinns 15,740 [ oo | e 18 | e [ [ 7.500 |...... 7.530 [MON... | oo 99 | v 1,185 | 09/17/1999. | 09/15/2029.
0299999. U.S. Government - Residential Mortgage-Backed SECUNtIES. ......o.vvirriieriiisiisiiicisnienns ....15,733 XXX 17,365 15,800 | .o 15,740 | o0 [ 18 | 0 0 XXX XXX XXX | s 99 | i 1,185 XXX XXX
0599999. Total - U.S. Government 218,865,892 XXX ..226,677,880 | .......... 222,545,800 219,887,049 | ..ooovvvienninennd0 | 00000365,040 | i 0 0 XXX XXX XXX | ... 1,311,843 | ... 4,225,373 XXX XXX
All Other Governments - Issuer Obligations
013051 DT 1 |ALBERTA PROV. ...2,015,660 |..... 99.902 ..1,998,040 | ..... .2,000,000 2,015,061 (599) | .overeverrerrrrrnns [ rrerenrevnirverirens [ 0000:2.200 | 1000.2.070 [ D | cvvreiirns 3,797 | o 22,000 |09/17/2019. | 06/01/2026.
013051 DU 8 |ALBERTA PROV. 5,816,520 |..... 99.197 ..5,951,820 .6,000,000 | . 5,897,681 59,472 08/20/2018. | 09/01/2021.
013062 CU 3 |ALBERTA PROV. ..1,995,760 |...101.704 | .............2,034,080 | ..... .2,000,000 | ...coovvrene 1,998,404 .367 01/18/2012. | 01/19/2024.
11070T AF 5 |BC PROV ..2,628,525 |...104.108 | ..............2,602,700 | ..... .2,500,000 2,626,548 (1,977) | oo | vevreeernsesneinnenns | 000002850 [ 10001870 [IDucveies | 2,830 | e 35,625 | 11/27/2019. | 06/18/2025.
11070T AJ 7 |BCPROV. ...2,768,040 |..101.133 | .............2,730,591 | ... .2,700,000 2,765,726 (2,314) | oo [ [ 20002.300 |.00.1.890 | D | v 2,467 | e 31,050 | 10/01/2019. | 06/18/2026.
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CUSIP Identification Description Code| n| CHAR [ Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rate of i Accrued During Year | Acquired Date
135087 D5 0 | CANADA GOVT....cooiririreereeiseisessesssssssesssssssessesssessssessssssssssssssssssssssnsens | sesinee | oo | eovnersnenes | onees 1FE| coovvenne 41,148,818 |...102.881 | ............ 41,924,008 | ............ 40,750,000 | ........... 41,092,094 (59,384) [ ..vvveererinernes [ e [ 2000:2.250 | oo, 2.080 |JD.ccree | e 79,128 | ... 916,875 |01/02/2019. | 06/01/2025.
135087  EB6 7 | CANADA GOVT...coviiiiiieirieierinsisiesiensssssienssssssssessssssssssssesssssssssessnssesses | oovene | oo | severinens | e IFE | iinn0..38,146,080 | ... 98.812 .37,548,560 | ............38,000,000 | ........... 38,136,235 (9,845) | cvvvvverereriieres [ errerveiivisnienins [0 1500 | 1440 |JD..ccoot | v 48,279 | ... 285,000 | 07/02/2019. | 06/01/2026.
135087  G3 2 | CANADA GOVT....coovirrrirrircerseinsrieniessssesssssssssessesssssssssssssssessessessssesss | svneee | oo [ evnseennenes | conn TFE | riiii000.2,425,850 | ... 97.482 2,444,612 | oo | s 18,762 [ ..o [ e [ 20.0.500 | oo, 1.540 [MS...... | cooverens 4178 | v 6,250 | 04/01/2019. | 03/01/2022.
135087  G7 3 | CANADA GOVT...ooiviriierrireierinsiseesinensssssiesssissssesssssssesisensssssssessssssesses | eoveene | oo | veveronens | eonen IFE | it 7,870,720 | ... 98.217 7,877,420 6,700 [ .ovovevrirerernees | errrererrerisnnenens | 001,000 | 1.590 11/06/2019. | 09/01/2022.
135087  J9 6 | CANADA GOVT....cooviriiririrceiirinnrienieniesesssssssssessessssssssssssssssssessessssenses | wovneee | oo [evvneeneres | connd TFE | 4,333,483 | ...... 99.150 4,331,717 (1,767) | oo | eevrerreeeneriesnins | 001500 | e 1.310 10/03/2019. | 09/01/2024.
13509P DB 6 | CANADA HOUSING TRUST .....oiiiuimmriitieireieissesssssssssesssseesesssssssssaeees ...101.793 5,089,435 (39,376) | .veveereeeneines [ e [ 20000.2.650 | oo 1.810 08/15/2017. | 03/15/2022.
13509P DL 4 | CANADA HOUSING TRUST . 101517 | ...........24,364,080 | ............24,000,000 | ........... 24,089,067 (28,615) [ ..vovererrcrvnrines | ervveirerinniisinniiens | 0002400 |, 2.270 08/10/2018. | 12/15/2022.
13509P DV 2 | CANADA HOUSING TRUST ...101.472 6,272,665 | ...oocverrercerininnns | i (18,685) | ..vvvvecerreeeeries [ e [ 2000:2.350 | oo, 2.010 08/24/2017. | 09/15/2023.
13509P DY 6 | CANADA HOUSING TRUST ...104.313 . 5,204,171 (52,524) [ .vvvererrrercvnni | e [ 0003150 [, 2.000 08/18/2017. | 09/15/2023.
13509P EF 6 | CANADA HOUSING TRUST 17,696,622 |...103.940 17,773,740 ..17,578,014 (78,266) 2.230 06/10/2019. | 06/15/2024.
13509P FA 6 | CANADA HOUSING TRUST ..5,034,800 |..... 99.579 ...4,978,950 5,031,995 (2,805) | cvovcverrereirnnis | cerrreriseineniinnins | 000 1.950 | e 1.830 06/10/2019. | 12/15/2025.
13509P FL 2 | CANADA HOUSING TRUST 13,663,460 |..... 99.087 .13,872,180 | ............14,000,000 | .......... 13,718,274 | oo | s 43,567 | oo | v | 000 1.900 | e 2.210 10/01/2019. | 09/15/2026.
13509P FR 9 | CANADA HOUSING TRUST .4,810,450 |..... 98.783 4,897,446 50,796 2.220 04/10/2018. | 12/15/2021.
13509P  FV 0 | CANADA HOUSING TRUST ..7,289,380 |..... 99.450 . 7,376,287 | .coovveevnricnnicnnns | v 61,089 | ..cocvverieriinies | e | 2001500 | 2.360 10/01/2018. | 12/15/2021.
13509P  FY 4 | CANADA HOUSING TRUST 12,649,940 |..... 99.801 | ... 12,974,130 | ............13,000,000 | .......... 12,768,004 90,543 2.500 10/01/2018. | 06/15/2022.
13509P  GU 1 | CANADA HOUSING TRUST......ooviurirriinreineeieeineirseriseesnsssenssseessssssssssessnnes | vnneen | oo | venreverenne | oo IFE | s 10,170,100 |...102.248 | ............ 10,224,800 | ............10,000,000 | ........... 10,140,430 | ovvvvevvrnnrneinens | erreereren(29,670) | oo | e | 20002550 | e 2.170 02/12/2019. | 12/15/2023.
13509P HJ 5 | CANADA HOUSING TRUST .4,767,670 |..... 99.130 4.766,835 | ..o | e (835) o [ [ 201,800 [ 1.720 10/01/2019. | 12/15/2024.
563469 TR 6 |MANITOBA PROV. ..3,884,252 |...103.716 3,730,062 | ..oocvererereereninens | errrereeenn(68,021) [ oo | e | 20003850 | e 1.910 08/24/2017. | 12/01/2021.
563469 UA 1 |MANITOBA PROV. ..6,206,820 |...101.956 6,185,793 | ..ocvvierrrevcrens | e 21,027) [ s [ [ 002,550 [ 1.610 08/06/2019. | 06/02/2023.
68323A AD 6 |PROVINCE OF ONTARIO ..5,616,364 |...103.030 5,360,556 | .....ovrveerirerirerenne | eeeenee(T10,791) | i v 004000 [ 1.780 08/30/2017. | 06/02/2021.
68323A AW 4 [ONTARIO PROV. ...102.975 5,341,833 | oo | eererenene(56,674) | oo [ | 2003150 | i 1.990 08/28/2017. | 06/02/2022.
68323A CX 0 [ONTARIO PROV. ...102.543 .21,021,315 ..20,500,000 | ........... 21,020,220 | ..oovevvrverrerreienn [ rerererne(50,686) [ oo [ e [ 002,600 | e 2.100 05/30/2019. | 06/02/2025.
68323A DL 5 [ONTARIO PROV. ...100.139 ...9,012,510 ....9,000,000 8,887,766 | ....coovververrreriens | erireeenenn 34,683 | o e [ 2001950 | 2.370 , 10/04/2018. | 01/27/2023.
68323A DM 3 |ONTARIO PROV. ....10,237,045 |...101.391 10,646,055 | ............ 10,500,000 | .00 10,273,256 | oo | rerereen 30,973 [ s [ [ 200.2.400 | 2.760 [JD.coos | v 21,058 | ........ 252,000 | 02/05/2019. | 06/02/2026.
68323A EA 8 |[ONTARIO PROV. ...13,874,492 | ..... 98.900 .14,043,800 | ............ 14,200,000 213,972,226 | oo | 85,124 [ e [ 001,350 | 2.100 [MS...... | v 60,565 | ........ 124,200 | 04/19/2019. | 03/08/2022.
68333Z AB 3 |[ONTARIO PROV. ..8,299,434 |...102.165 8,280,651 | ..vocvvereecenrrinnnns | e (18,783) [ oo | e | 0002600 | ..o 2.320 [MS......| e 67,173 | ........ 213,200 | 02/12/2019. | 09/08/2023.
68333Z AF 4 |[ONTARIO PROV. ...101.107 5,034,001 | .ovecvrvververrerirnne | oo 759) | v v [ 00002300 [ e 2.140 .36, ..57,500 |04/08/2019. | 09/08/2024.
748148 RY 1 |QUEBEC PROV. ...101.000 | ............13,862,250 | ............13,725,000 | ........... 13,855,785 | .oeocervrenrrneriens | ervererene(11,938) | oo | e | 000002250 e 2.000 |FA..cooo| v 111,680 | ........ 154,406 | 08/06/2019. | 02/22/2024.
748142 EH 2 |QUEBEC PROV. ...104.523 3,122,562 | .oooveerviernrrerins | eerrenene(62,001) | oo e | 204250 | 2.060 [JD.coos | v 11,003 | ........ 127,500 | 08/20/2018. | 12/01/2021.
74814Z EL 3 |QUEBEC PROV. ...104.541 8,312,113 2.550 |JD.ccres | e 24,012 | ........ 283,500 | 10/04/2018. | 12/01/2022.
748142 EP 4 |QUEBEC PROV. ...103.685 7,123,699 | ..o [ (31,973 [ s | e | 2002.3.000 o 2490 [MS......| e 70,192 | ........ 210,000 | 07/06/2018. | 09/01/2023.
74814Z ES 8 |QUEBEC PROV. ...107.653 2,213,371 2.520 .26, ..78,750 |10/02/2017. | 09/01/2024.
748142 EV 1 |QUEBEC PROV. ...103.475 20,357,246 | ...covooverrerierrncis [ reerennd(35,685) [ o [ [ 002,750 | e 2.160 |MS......| coevenee 182,036 | ....... 161,563 | 09/17/2019. | 09/01/2025.
748142 EX 7 |QUEBEC PROV. ...102.120 7,986,313 | .coecevverrevnerens | eevrreeeenen 1,273 [ [ [ 002,500 | 2530 [MS......| oo 66,849 | ........ 200,000 | 02/05/2019. | 09/01/2026.
803854 JW 9 | PROVINCE OF SASKATCHEWAN ...104.867 2,161,324 | .o | ieneeenn(12,959) [ o | | 2000:3.200 [ 2490 [D..oo | s 5,325 | oo 67,200 | 10/02/2017. | 06/03/2024.
0699999. All Other Governments - Issuer Obligations. ..o XXX 379,336,988 XXX XXX | ... 1,510,917 | ..... 6,804,764 XXX XXX
1099999. Total - All Other Governments XXX .379,336,988 XXX XXX | ... 1,510,917 | ... 6,804,764 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
130630 KD 9 |CALIFORNIA ST ...128.033 2,044,161 | oo | e (31,915) | s | e 205,000 . 2.530 |AO...... | wooerene 21,438 | ......... 80,033 | 01/10/2019. | 10/01/2030.
130630 LF 3 |CALIFORNIAST. ...129.695 ....1,000,000 1,212,634 | .ooceevvvrvericnns | verreeens(16,236) [ v [ [ 205,000 | .o, 2420 |AO...... | ovvrer 12,500 | ..o 27,361 | 03/07/2019. | 04/01/2030.
880443 BS 4 |TENNESSEE ST . 119.687 | ... 1,196,870 | ... 1,000,000 1,120,391 | | e (15,945) [ s i [ 0.5.250 | 3220 |MS......| e 17,500 | ......... 52,500 | 10/08/2015. | 09/01/2026.
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882723 5Y 1 | TEXAS STATE.....iiiiiiimrineriieiseissssssssiessesissssssssssssessessssssssssssssssessesssnens. | snsees | oo | coeveneenee | vevens 1FE 21221472 | ... 1,832,580 | ........... 1,500,000 | e 1,729,721 [ v | verreeend(37,836) [ s v [ 105,500 | .o 2.540 |FA..cooo| o 34,375 | .o 82,500 | 01/06/2017. | 08/01/2025.
882723 MU 0 | TEXAS STttt sssesssssssssessssssssns | aveees ...102.943 2,125,766 | ....covveervenncirens | ereereennn(86,739) [ i [ [ 225,000 .. 1.700 |AO...... | covvrnens 25938 | ........ 103,750 | 06/20/2014. | 10/01/2020.
93974D  2H 0 |WASHINGTON ST.....iriiiirirmmrinsnssenssssesssessssssnssssnssssesssessssssssssssnsenssssessssssnns | cossene ..125.678 | ..............1,256,780 | ..............1,000,000 | .....coeer. 1,164,745 | oo [ (13,735) [ oo [ [ 05,000 | oo 3.080 [FA......| coovrnee 20,833 | .....cc... 50,000 | 03/15/2018. | 02/01/2030.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: XXX XXX XXX | e 132,584 | ........ 396,144 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) XXX XXX XXX | e 132,584 | ........ 396,144 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer Obligati
343136 3Q 8 |FLORIDA STATE TURNPIKE AUTH......ccovimiiirniinieriseinsiseissiessnssseennes | ervees L A113.239 | 1,132,390 ..l 1,000,000 | e 1,075,327 | coocvvvviervrennene | rereeened(18,332) | oo | e [200.5.000 | .o 3.180 01/15/2014. | 07/01/2024.
348815 PD 7 |FORT SMITH AR WTR & SWR.....ceooumrirririeieinerieriessseessesissisessessssessenens. | woneens ...124.888 2,300,040 | .oooovvrererrerrennns | e (B34173) [ | e | 2022.5.000 | ... 2.830 08/28/2018. | 10/01/2027.
366119 X3 4 | GARLAND TXoiiiiiiriiiriinieisesierisies sttt ssssssnsns | avvees ..104.373 | .............1,356,849 | ..............1,300,000 | ............. 1,347,748 | oo | e (B1,813) [ | e [ 200.5.000 | 1.680 11/16/2016. | 02/15/2021.
414005 UK 2 |HARRIS CNTY TEX... ...119.902 873,843 | ... | erreenene20,165) | e [ v 00005000 [ 1.950 04/07/2016. | 10/01/2027.
592112 JS 6 | METROPOLITAN GOVT NASHVIL....cvuuiereirrinerierieeereesseessesisssssensesesseesns | coneens ..109.618 | ..............1,096,180 | ..............1,000,000 | ............. 1,057,478 | ..o | cverreens(21,968) [ o [ [ 205,000 | oo 2.610 11/25/2013. | 07/01/2022.
613340 2H 0 |MONTGOMERY CNTY MD.....cootriirierirririnieiensiiesiessiessenissisessesssessenens. | woneees ...107.169 367,055 | .ovevereerrerieniinnns | rerrerennnee(3,013) [ | v [ 200.5.000 | 2.270 01/08/2014. | 11/01/2021.
649660 DB 0 |NEW YORK N Y...ooiiiiiiiiiiiiieneiseeieissesesssssiessessssssssssssssessensssessssans | soneens ...105.010 | ..............1,050,100 | ..............1,000,000 | ............. 1,029,310 [ ..ooverevrvrrverrenis | verreeene(22,791) [ [ [ 205,000 | oo, 2.600 11/26/2013. | 04/01/2021.
649660 N4 4 [NEW YORKNY ..ot sssssssensssesssns | eveees ..109.934 | .............1,099,340 | ..............1,000,000 | ...........1,054,050 | ..coovrmrvirvvrnicrens | crrreernnn(25,038) [ coovvririvirivinines [ vvrervivereiniens [20005.000 | 2.320 05/25/2012. | 08/01/2022.
64966L  KP 5 |NEW YORK N V...t ssiessessssesssssssssessenssesesssssens | soneees . . L1536 [ e ...1,000,000 | ..coeeerer 1,081,448 | oo | e (14,249) [ s [ [ 025,000 | oo, 3.270 03/13/2014. | 03/01/2025.
864813 Q3 7 | SUFFOLK VA .. oo sensssisssnsssnsssssssnsssesssnssssssssssssssnnes | eonnees | oo | osnenenes | sovees 1FE| oo 1,734,062 [...119.159 | ..o 1,715,890 | oo 1,440,000 | ..o 1,629,934 [ [ onnneenend(34,901) [ [ [ 05,000 | oo 2.240 12/07/2016. | 02/01/2025.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations............ccovvnies ....12,805,080 XXX 12,376,476 | ............ 10,840,000 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS..........reriressirsieresressensssissersseeenes s 12,805,080 XXX . 12,376,476 | ..coonvee. 10,840,000 | . XXX XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
018411 UA 4 | ALLENTOWN PA CITY SCH DIST......ccoririrremrimererieseseessnesersesssensenenees. | evnees | oo | oeveneenne | vevens TFE| oo 928,493 [..124.919 | ..ccovvrnn 936,893 | ..cvvverirnns 750,000 919,230 | .oovvrererevernerinnnes | evrrreereeen(9,262) | v [ e [ e 5.000 |...... 2.240 06/05/2019. | 02/01/2029.
02765U GA 6 |AMERICAN MUNI PWR-OHIO INC OH REV.......coviiieiriniiseinerieeiseenseinnees | evnees | oo [ verereeens 1 1FE| coovis 1,123,580 |...114.169 | .............1,141,690 | ..............1,000,000 | ............. 1,104,585 [ oo | eerrenena(12,810) | i e [ 5.000 |...... 3.330 06/28/2018. | 02/15/2027.
03588H HE 9 | ANNE ARUNDEL CNTY MD.....covuiiiriiiririrririiiesiiesienissessessssenessenssenenns | coiens ..2,305,200 |...108.687 2,133,154 | oo | eeereeend(B7,345) [ s [ [ 5.000 |...... 1.960 12/06/2016. | 04/01/2022.
04109F BA 5 | ARKANSAS ST DEV FIN AUTH HOSP........ccostvuirmerierineeiseiseissssisensenineens | ceven ...116.257 ...1,000,000 | ..coovrvnnee 1,080,393 [ ...vereerrrenerneris | verrrenens(T4,.315) | e [ [ 5.000 |...... 3.270 12/17/2014. | 02/01/2025.
052414 LN 7 |AUSTIN TEX ELEC UTIL SYS ...103.362 359,384 [ ..covoiierieeeieen | eviieeerenne(3,026) [ e e | 5.000 |...... 4.000 06/11/2010. | 11/15/2022.
091096 ML 8 |BIRMINGHAM AL WTRWKS BRD WTR REVENUE... ...125.844 635,972 | ..............1,300,000 | ...ccoonee. 1,490,586 [ ...ooovevrcveniinis | eeeeenna(20,853) | o s [ 5.000 2.930 10/25/2018. | 01/01/2028.
091156 MG 1 |BIRMINGHAM JEFFERSON AL CIVIC CTR AUTH......cccovvuirniiireineicrnniieinns | criees ..122.926 407,503 | .............1,145,000 | ........c.... 1,306,439 | ..oocvvrerernerenens | veerernee(16,365) [ o | e [ e 5.000 |...... 3.100 07/18/2018. | 07/01/2031.
113073 AJ 9 |BROOKHAVEN GA DEV AU ...127.585 376,950 | ...voerierrrirriens | cerreenennn(3,054) | o e 0005000 [ 1.740 07/18/2019. | 07/01/2028.
114894 XH 6 |BROWARD CLNTY FL ARPT SYS REVENUE 122,767 | ............. 1,227,670 | ..............1,000,000 | ............. 1,185,322 [ ..o | verrenens(18,621) | s [ [ 5.000 |...... 2.610 11/08/2017. | 10/01/2028.
115065 WG 5 | BROWARD CNTY FLA SCH BRD.........coomiiiriirriiieinnieissieiesssssesesssssennes | evenee ..101.918 2,022,992 | ..o | ereereeenn(@5,080) [ o [ [ 5.000 |...... 2.670 10/18/2013. | 07/01/2020.
130685 H8 6 | CALIFORNIA ST PUB WKS BRD........coomrerrimeerereerienseneseeessnssessssssessenins. | cevens ...107.418 509,026 5.250 |...... 4.540 10/14/2011. | 10/01/2022.
13068L  GE 9 | CALIFORNIA ST PUB WKS BRD.........ovueriiiriviriiirnieisnseierisssesessessssiennes | eveee ..112.829 267,653 | ...voeriererinnnies | ereeneneen(2,907) | ot [ [ 5.000 |...... 3.550 06/06/2013. | 06/01/2025.
13068L  NK 7 | CALIFORNIA ST PUB WKS BRD.........c.coovurevirrirriierians . 17.736 543,837 | ..ovvevrriververrenns [ ererreeeed(8,815) [ v [ 2.5.000 | .o 3.310 04/11/2014. | 10/01/2025.
155048  CT 6 | CENTRAL PUGET SOUND.......cocumivurirrireerenissinessessseessessssisssssessssssssnsns. | ceseee ..107.169 | ..............1,071,690 | ..............1,000,000 | ............. 1,059,100 [ .ooverneererrnernenns | verrrenene(3TATE) | e [ [ 5.000 |...... 1.710 12/08/2016. | 11/01/2021.
155048 CU 3 | CENTRAL PUGET SOUND.......ccovvtiiiiriieiniieierisieiensssissssssessssssssesssssesses | seveee . 110941 ) 1,242,539 Ll 1,120,000 e 1,216,583 | ..ocvvevierrrenrine | erereeenene(32,902) | oo | e [ 5.000 |...... 1.860 12/08/2016. | 11/01/2022.
167560 SS 1 |CHICAGO IL MET WTR RECLAMATION DIST.....coovvvmerrerereemresernnerienineens | cviene L3911 | 1,139,110 el 1,000,000 | e 1,122,882 [ ..ooveoceevvinernerins | verrenenn(80,082) | oo [ [ 5.000 |...... 1.740 .4, 06/08/2016. | 12/01/2023.
167593 ML 3 |CHICAGO ILL O HARE INTL A.....ooviiiiireriisieniessseenssseie s | evene ..110.733 2,058,792 [ ..ovvevevrverinrnerens | vereenne(18,113) | [ [ 5.000 |...... 3.950 |Jduiis | v 50,000 | ........ 100,000 | 10/23/2013. | 01/01/2023.
167593 QF 2 |CHICAGO IL O'HARE INTERNATIONAL ARPT RE... .117.075 | .............1,170,750 | ..............1,000,000 | ............. 1,090,766 | ....coovveevreverireris | verreeens(18,572) [ v v [ 205,000 | ... 3.030 ..50,000 | 10/30/2018. | 01/01/2025.
167727 WL 6 | CHICAGO ILL WST...oiiiiiirciieieiienieseeesseisssssessesssess s ssssssnssssnnns. | ceineee L4327 1,429,088 | ... 1,250,000 | 1,356,808 [ oo | e (19,436) | s [ s [ 5.000 |...... 3.140 62,500 | 08/02/2018. | 01/01/2027.
176553 HB 4 | CITIZENS PROPERTY INSURANCE CORP FL. ..117.850 850,000 922,398 | oo | e (12,031) | o [ e [ 5.000 |...... 3.270 42,500 |05/21/2015. | 06/01/2025.
181059 UL 8 |CLARKCNTY NEV SCHD ..112.390 +.1,825,000 | ..cooovrrnnee 1,981,442 [ ..o | e (82,921) | s e [ 5.000 |...... 2.400 91,250 | 12/06/2016. | 06/15/2023.
186406 GS 7 |CLEVELAND OH ST UNIV.....cooiiiiiiciiniiiniiiinsissicssissiesissississsiissienes | coiens ...107.292 1,000,000 | .....ccooeece 1,055,792 | ..coocvererrernerenens | vererenne(22,090) [ oo | e [ e 5.000 |...... 2.600 50,000 | 08/08/2012. | 06/01/2022.
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187145 GT 8 |CLIFTON TX HGR EDU FIN CORP REV. . 2121986 | .o 1,219,860 | oo 1,000,000 | ..coovrrenee 1,175,023 [ oo | verreene(24,343) [ s e [ 105,000 | e 2.150 |FA....... 08/18/2017. | 08/15/2026.
19648F KF 0 |COLORADO ST HLTH FACS AUTH REVENUE.........ccoovvririiriirersiiseienns e . .1,263, ..124.919 ....1,000,000 | ..oovvrrene 1,254,467 | ..o | verrernennnd(8,863) [ e | v [ 000.5.000 | 2.060 |FA....... 08/08/2019. | 08/01/2029.
207740 5L 5 |CONNECTICUT ST HEALTH &E.......c.cccoonne. ...101.938 500,000 501,787 | oo [ erererneene(3462) [ o [ v 05,000 | oo 4.270 |JJ....... , -} 12/16/2010. | 07/01/2020.
20774Y 6V 4 |CONNECTICUT ST HEALTH & EDL ...120.983 930,048 | ... | ereeeneenn(7,864) | e [ 005,000 [ 3.700 11/02/2018. | 12/01/2028.
240523 XY 1 |DE KALB CNTY GAWTR & SEW. ..102.882 | ..............1,291,169 | ..............1,255,000 | ............. 1,279,548 2.350 . . 12/04/2013. | 10/01/2020.
246579 KZ 8 | DELAWARE VALLEY PAR.....ccccomvvrnnns ...100.085 2,000,000 | .ovouvererereireninees [ e [ e | e | o 1.9500 | s 1.950 | el AT | 06/15/2018. | 09/01/2048.
249182 LB 0 |DENVERCITY & CNTY CO ARPT REVENUE ...125.352 2,295,547 | cooovveereereeerriennie | vierrenn(28,383) [ oo | ceveverieeieniisneiens | 00225000 | ... 3.090 |JD..cco| vererennn8,333 | i 100,000 | 08/15/2018. | 12/01/2028.
249183 XW 9 |DENVER CO CITY & CNTY COPS ...120.974 . 2,815,732 | oo | cerereeenn(85,801) [ oo | v | 200.5.000 | oo 2.760 |JD...c...| e 10,375 | e 159,083 | 08/09/2018. | 06/01/2029.
24919P LT 9 |DENVER COLOCITY &C. ...104.295 1,000,000 | ....covveuee 1,053,405 [ ..o [ e ($,231) [ [ 105,000 | 4.330 (Do | o 4167 | 50,000 | 10/03/2018. | 12/01/2029.
29270C P74 |ENERGY NW WA ELEC REVNUE . 119.744 ....2,295,000 | . 2,622,203 | ..ooovrvererierniennns | ceerreeenn(85,636) [ oo | e | 200.5.000 i 2.600 114,750 | 09/30/2015. | 07/01/2026.
34073T FY 8 |FLORIDA SST HIGR EDUCLTNL FACS FINAN AU . 117.261 827,413 cerneneene(18,245) | oo e | 20005000 [ e 2.140 04/13/2016. | 04/01/2025.
343136 2U 0 |FLORIDA ST TPKAUTH TPK R............ . 113.202 | ............ 1,132,020 | ..............1,000,000 | ............. 1,078,345 | ..o cererneen(12,738) | oo e [ 00005000 [ 3.420 06/28/2013. | 07/01/2025.
349515 PM 2 |FORT WORTH TEX WTR & SWR ...104.373 . 2,054,560 | ..ooocvererereernniinins | cevrereeen(87,368) [ oo | v | 200.5.000 oo 2.510 09/07/2011. | 02/15/2021.
38122N  YZ 9 | GOLDEN ST TOBACCO SECURITIZATION CORP... ..116.063 | ..............1,160,630 | .............. 1,000,000 | ....ccovveuee 1,135,120 [ oo | verreend(23,148) [ o e 125,000 | 2.330 06/22/2017. | 06/01/2025.
38122N  ZA 3 |GOLDEN ST TOBACCO SECURITIZATION CORP... ..118.266 | .... 106,439 | ....... 90,000 103,607 (1,936) | cvooverrercerinnns | verirereeeenerieniins | 000.5.000 | oo 2.440 06/07/2017. | 06/01/2026.
38612P  AA 2 | GRAND PARKWAY TRNASPRTN CORP........cccommiimirierinriieiissisersssesnsieees 110921 | 1,109,210 | c.ovornne 1,000,000 | ..coovvennee 1,070,306 (21,623) | v [ [ 05,000 | ..o 2.610 05/17/2018. | 02/01/2023.
390810 AT 5 |GREAT LAKES MI AUTH WTR SPY SYSREV.......ccovvvrvrniines ...115.856 1,116,571 (24,342) 2.260 10/14/2016. | 07/01/2024.
432342 DM 2 |HILLIBOROUGH CNTY FL SOL WST & RESOURCE.........cccoovivmirinririirninins ...120.906 ....1,000,000 | ... 1,153,238 (20,884) | ..o [ e [ 205,000 | oo 2490 |MS......| v 16,667 | cooevne 50,000 | 11/02/2016. | 09/01/2026.
44244C  WT 0 |HOUSTON TX UTILITY SYS REVENUE.... ...126.539 805,000 | ....covvunee 1,029,236 (7,830) | cvovreererrnnineeres [ erererveissinrrenins [ 0005.000 | 1.270 |MN...ooo | v 5143 | oo 6,485 | 08/21/2019. | 11/15/2027.
45203H A2 8 |ILLINOIS FIN AUTH REV L7332 | ....2,000,000 | . 2,212,229 | oo | i (41,453) | ..o [ [ 05,000 | ..o 2.600 |AO...... | woovrereee 25,000 | ........ 100,000 | 08/06/2014. | 10/01/2024.
45204E  XW 3 |ILLINOIS ST FIN AUTH REVENUE ..123.006 | .ovoovrernc 3,690,180 | ..ovvvernens 3,000,000 | . 3537,374 | oo | e (51,982) [ .vovvererinnrinns [ e [ 005,000 | .o 2,740 [ Wi | 75,000 | ........ 150,000 | 08/30/2017. | 01/01/2029.
452227  MZ 1 |ILLINOIS ST SALES TAX REVENUE..........cccovtiirinirrerieriiessiesieseieninenens ..118.412 1,767,218 [ oo [ e (19,399) [ ..oveveverrrenrrnns [ ererinreisiiveiinens [ 05,000 | oo, 3.400 |JD....... , reveenn89, 10/16/2018. | 06/15/2027.
452252 NX 3 [ILLINOIS ST TOLL HWY ...otiiiriirieieeieineesesiessssessesssessessssssssessesssssessssans ..127.299 1,263,741 (2,759) | cvovevereeeneerivnins | cevrerirseineniiseins | 200.5.000 | oo 2.270 | W....... 11/06/2019. | 01/01/2031.
45470Y EX 5 |INDIANA FIN AUTH HEA ...103.639 1,027,938 (232) | ovveerereriinriiens [ [ 002,250 |, 2.140 07/02/2019. | 12/01/2058.
45506D TE 5 |INDIANA ST FIN AUTH REV. RN ..119.729 1,370,986 | ....cvomeverrrrerirenins [ e (20,883) 2.920 05/08/2015. | 02/01/2026.
462466 FN 8 [IOWA ST FIN AUTH REVENUE..........cooiiiiiririenice s ..119.817 1,172,006 (26,159) [ ..vovvreriereniees | ervveererineiirenninens | 000.5.000 |, 2.000 05/20/2016. | 08/15/2026.
46613P 2E 5 |[JEAFLAWTR & SWR SYSREV.......... .115.742 ,712,982 11,629,226 (29,053) [ ..o [ [ 005,000 | ..o 2.720 e | .74, 06/26/2014. | 10/01/2024.
49474F  JX 9 [KING CNTY WASH.....ooiiiiiiiieiieitseiesise ettt ..118.294 ...1,182,940 1,142,110 (24,020) 2.230 | s | e 25,000 | .......... 50,000 |01/13/2015. | 07/01/2025.
494782 JX 4 |KING CNTY WA SCH DIST #1...ooeierrireiieineisesiiesiiesisssseisssiesssees s ...110.258 . 3,198,250 | ..vvuvvrciieiieeinns | e (64,576) | ..voveverevrineiens [ v [ 05,000 | ..o 2.630 |JD.ccre | i 12,500 | ........ 150,000 | 12/09/2016. | 12/01/2022.
495098 YU 3 |KING CNTY WASH SCH D . ..123.674 | .............1,855,110 | .............1,600,000 | ............. 1,774,645 (29,090) | ..vvvvevernrreerrrnes [ e [ 205,000 | ..o, 2440 |JD..ccoe | v 6,250 01/22/2019. | 12/01/2027.
544435 2E 9 |LOS ANGELES CALIF DEPT AR ..112.988 1,456,788 (12,642) | ..o [ 25,000 | oo, 3.840 11/06/2013. | 05/15/2025.
546398 6B 9 |LOUISIANA ST PUBLIC FACS AUTH ...122.643 .1,459,928 (26,008) | ...ooovvvnrieirnes [ e [ 005,000 | ..o 2.500 . , .63, 11/04/2016. | 12/15/2026.
54714C AJ 6 |LOVE FIELD TX ARPT MODERNIZATON CORP. ...118.588 1,095,626 (12,229) | .vovvereeeeneinns [ v [ 05,000 | ..o 3.410 07/24/2015. | 11/01/2026.
54714C  AX 5 |LOVE FIELD TX ARPT MODERNIZATON CORP. ..110.116 1,065,091 (21,864) | .vovvererrniiens [ [ 200.5.000 | ... 2.600 12/09/2016. | 11/01/2022.
54714C  AY 3 |LOVE FIELD TX ARPT MODERNIZATON CORP. ..113.310 1,290,756 (23,362) | ..vvevvererineres [ e [ 205,000 | oo, 2.780 12/09/2016. | 11/01/2023.
54714F  AG 5 |LOVE FIELD TX ARPT MODERNIZATON CORP.......cccovuviirirnririrrierseieerenns ...108.353 1,576,509 (10,355) [ ..cvovveerriniinns [ [ 205,000 | oo, 3.960 03/20/2018. | 11/01/2028.
54811B QH 7 |LOWER COLORADO RIVER TS AUTH TRANSMISSI ...115.800 11,182,592 (31,134) [ oo | e [ 22.5.000 | 1.730 06/09/2016. | 05/15/2024.
54811B  TJ 0 |LOWER COLO RIV AUTH ...123.705 (6,632) | .oooverrirreerirris | cerrerirseiseniineinns | 000.5.000 | oeco 1.520 10/03/2019. | 05/15/2027.
56035D AL 6 | MAIN STREET NATURAL GAS INC GA GAS......ccovvvvrrmrireinirenns ...100.261 ....1,000,000 | .ovveereen 1,000,000 | vvoirriniiriririnnns | e | e | | 0002620 | e 2.620 01/29/2018. | 04/01/2048.
56035D CR 1 |MAIN STREET NATURAL GAS INC GA GAS........cocommrvrerrerineenns ..113.228 ....1,000,000 | ... (98B) | +.vvreerrerrrernes [ rereeernerisriineiiens [ 24,000 | e, 1.980 11/26/2019. | 03/01/2050.
56036Y DB 8 | MAIN STREET NATURAL GAS INC GA GAS........cocovvveiniirerniinns 202,677 | 1,026,770 | e 1,000,000 | .....ccooeece 1,020,433 (28,427) [ v | v | 005,250 |, 2.310 11/15/2016. | 09/15/2020.
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56036Y DK 8 |MAIN STREET NATURAL GAS INC GA GAS......ccovirumrimeererieererissssesiennns | sovee [ (ST I 1FE| oo 957,225 |...127.452 902,902 | ..o | eereneene(15,281) | o v [ 00005500 | e 2.840 |MS......| coovre 12,146 04/19/2016. | 09/15/2028.
56042T BR 8 | MAINE ST FIN AUTH LOAN REVENUE . 12169 | ............1,101,349 | ................905,000 | ............. 1,068,227 | ..ooocvvrerrernniinins | vererrneed(10,108) o | vevvvrenverisisenens [ 000.5.000 |, 2,600 [JD..coer | corririnns 3,771 05/08/2019. | 12/01/2028.
57563R  JJ 9 | MASSACHUSETTS EDL FING AU............. ...105.396 2,534,301 | oo | crreeeenn(22,084) [ oo | e | 2005125 | L 4100 [deoies | e 63,422 10/30/2013. | 07/01/2022.
57584Y QB 8 |MASSACHUSETTS ST DEV FIN AGY... ...121.405 117,322 [ [ veiieeene(9,508) [ s [ 125,000 |, 3470 | | v 25,000 02/07/2019. | 07/01/2033.
575896 RY 3 |MASSACHUSETTS ST PORT AUTH ..112.470 1,906,454 | .o | e (89,898) | v e [ 00005000 [ 1.880 43,125 07/13/2017.| 07/01/2023.
59259N X5 7 | METROPOLITAN TRANSN AUTH ...115.108 1,066,996 | ....coovvvvvrenerncrs | verreeene(12410) [ v e [ 205,000 | ..o 3.490 08/07/2013. | 11/15/2024.
59259Y TQ 2 |MET TRANSPRTN AUTH NY REVENUE... ...107.050 1,057,119 | voevvreererveinens | vererreeee(29,708) [ o | v [ 000.5.000 |, 1.880 11/16/2016. | 11/15/2021.
59335K AG 2 |MIAMI-DADE CNTY FLA SEAPO ..112.103 1,284,881 [ ..o [ verirenrne(9,680) [ o e [ 205,000 | ..o 4.070 09/11/2013. | 10/01/2023.
59447P  5J 6 |MICHIGAN FIN AUTH RE ..115.120 TATAATS [ | v (17,896) [ s [ 225,000 |, 3.030 12/11/2014. | 06/01/2025.
59447T FN 8 |MICHIGAN ST FIN AUTH REVENUE ...105.596 1,357,539 | e | e (3T420) | e e [ 00005000 [ 1.990 12/03/2015. | 07/01/2021.
606092 HU 1 |MISSOURIJT MUN ELEC ..118.474 1,111,986 [ oo | e (18,919) [ s [ [ 25,000 | oo 2.750 03/13/2015. | 06/01/2025.
60636S EF 7 |MISSOURI ST DEV FIN L A11.795 628,422 | .....ovvvernrinrens | e (11973) | e e [ 00005.000 | 2.710 05/01/2015. | 06/01/2023.
60637A KP 6 [MISSOURI ST HLTH & EDUCTNL FAC REV. 120294 | .............1,202,940 | ..............1,000,000 | ............. 171,466 | ..o | verreeene(27,351) [ [ [ 205,000 | oo, 1.900 05/06/2016. | 11/15/2025.
613340 5V 6 | MONTGOMERY CNTY MD e L A14.942 1,149,420 .l 1,000,000 e 1,103,711 2.220 12/02/2016. | 12/01/2023.
613603 YL 7 |MONTGOMERY CNT PA HGR EDU & HLTH AUTH.....c..ooveivineirerrennncninenins [ e e . . 2124390 | e . 2,069,449 | ...oovvorerervvnrrinnns | (25,727 [ o | e | 200.5.000 e 3.100 04/18/2018. | 09/01/2029.
626207 X8 2 |MUNICIPAL ELEC AUTH GA.....ooiiiiiriieeineiseesssisss s issssssssessssssssens. | ceeens e | el TFE | 1,230,454 |..122.713 | cccoovvvvnnee 1,245,537 | oo 1,015,000 | .oooovrvnnee 1,224,545 | ... | vverieererne(5,909) [ o [ [ 15,000 | oo 2.310 09/20/2019. | 01/01/2029.
64577B KL 7 |[NEW JERSEY ECONOMIC DEV AUTH.......covvirirniininrieiiensienssiesssissisnnne | wneene 576,450 |...115.782 .636,801 570,534 | ...covvvrerivrvrrens | rvrierrened(2,257) | v [ v [ 20005250 | i 4.650 03/29/2017. | 06/15/2027.
64577B  KQ 6 |NEW JERSEY ECONOMIC DEV AUTH......ccovvurrrririnrirernnineienissiesinsisennins | v 635,628 |...105.178 612,873 | .o | v (BAT) | e v [ 00005.000 | e 3.470 03/21/2017. | 06/15/2021.
64577B KT 0 |[NEW JERSEY ECONOMIC DEV AUTH ..114.939 735,000 753,825 | ... | cvrreeneens(2859) | o e [ 00005.000 [ 4.530 08/26/2015. | 06/15/2026.
64579F  5C 3 |NEW JERSEY HEALTH CARE FA e . ..114.475 ..1,250,000 | ..oovvvenee 1,311,190 [ oo | verreeene(12,245) [ s [ [ 205,000 | ..o 3.800 11/20/2013. | 07/01/2024.
645918 T9 4 |NEW JERSEY ECONOMIC DEV AUTH.....coovviiririniieiicenriessieesisseenines . 110,095 | .iiiernn.880,760 | oo 800,000 816,923 | ..o | errereenne(2,328) [ | e [ 205,000 | 4.600 08/18/2015. | 03/01/2026.
646080 TQ 4 |NEW JERSEY ST HGR EDU ASSISTANCE AUTH.... .. 113.257 ....1,000,000 | ...cooevenee 1,078,710 | ..o | e (18,734) [ | e [ 22.5.000 | 2.860 05/09/2018. | 12/01/2023.
646080 TS 0 |NEW JERSEY ST HGR EDU ASSISTANCE AUTH.... ...118.554 606,694 | ....overerierenienis | cerrereenenn(8,810) [ | e [ 000.5.000 3.080 05/09/2018. | 12/01/2025.
64613A CA 8 |[NEW JERSEY ST HSG & MTGE FIN AGY. e . . . ...105.858 1,504,181 | .ovoevvrecrervninins | vererrnend(16,0681) [ | v [ 0004000 |, 2.450 02/14/2019. | 10/01/2022.
646140 BZ 5 |NJ STATE TURNPIKKE AUTH TURNPIKE.........cocomivimrirerininnrieriereseesenens e .1,195, ...125.228 1,166,964 | ..o | verreens(14,082) [ v [ [ 205,000 | ..o, 3.050 12/01/2017. | 01/01/2030.
64971Q 50U 3 [NEWYORKNY CITY TRANSIT....cocovvvvvmirriririnns ..112.390 542,361 | ..o | v ($247) | s [ [ 005000 | 3.800 06/13/2013. | 05/01/2028.
64990E Y6 8 [NY DORMITORY AU ..115.813 104,663 | e | erreeenn(23,402) | e e [ 20005.000 | 2.370 09/02/2015. | 03/15/2024.
64990F NX 8 |[NEW YORK ST DORM AUT.....ccccvvvmrrrnns e . . . ...118.808 1187470 [ oo e | e [ o [ 205,000 |, 1.210 12/19/2019. | 02/15/2025.
650035 G5 1 |NEW YORK ST URBAN DEV CORP REVENUE.........ccccovvnvimiiirniiiieineiieins e . L1177 1,137,552 [ oo [ verrenene(9,8689) [ o i 125,000 |, 3.500 07/10/2017. | 03/15/2031.
66285W WU 6 |N TX TOLLWEAY AUTH REVENUE, e . . . 111.014 1,104,387 2.250 10/13/2017. | 01/01/2024.
665444  JD 8 | NORTHERN MUN PWR AGY MINN.......ccomiiimiirmiimiireireisssississsiesesseisnse e . . ...100.000 | ..............1,000,000 | ..............1,000,000 | ............. 1,000,000 [ ..oveovvvrrrineienis | veerrenerne(7,558) [ i e [ 25,000 | ..o 4.220 12/16/2010. | 01/01/2020.
67756D CD 6 |OHIO ST HIGHER EDL FAC CO.... ..114.445 2,144,455 | ...ocvoevinrennns | eeneeenn(34,240) [ o | e | 200.5.000 i 3.030 11/01/2013. | 12/01/2023.
686507 GA 6 | ORLANDO FLA UTILS CO. L7787 2,553,801 | ooovrverincerneriinees | creeeeens(89,701) [ o | v | 200.5.000 | oo 2.520 12/05/2016. | 10/01/2024.
709224 A6 6 |PENNSYLVANIA ST TPK COMMN OIL FRANCHISE.... ...122.981 178,451 | oo | eeerereeed(12137) [ | v [ 000.5.000 | 3.180 11/07/2017. | 12/01/2031.
709224  PB 9 | PENNSYLVANIA ST TURNPIKE COMM TURNPIKE ...119.832 1,135,288 | ..o | verreeene(19,073) [ i [ [ 205,000 | ..o 2.690 05/25/2016. | 06/01/2028.
717817 QL 7 |PHILADELPHIA PA ARPT REVENUE......... ...105.133 1,492,367 [ .o | cverreeene(18,897) [ i v [ 225,000 | ..o, 3.390 02/09/2018. | 06/15/2024.
717817  UA 6 | PHILADELPHIA PA ARPT REVENUE ..122.143 185,645 | e | e (15,917) | e v [ 00005000 | e 2.910 ..50,000 |12/15/2017. | 07/01/2028.
717883 TB 8 | PHILADELPHIA PA SCH DIST. 120626 | ..o 1,375,136 | o 1,140,000 | 1,271,639 | e | e (17,542) | e e [ 00005.000 [ e 3.070 |MS......| <00 19,000 | oo 57,000 | 10/20/2016. | 09/01/2026.
71883R  NU 3 |PHOENIX AR CIVIC IMPT CORP WTR SYS ...101.928 +..1,800,000 | ..ovoeeereee 1,830,171 [ oo [ e B9,817) [ i e [ 202.5.000 | o, 1.620 [JJ...cco. | o0 45,000 | oo 90,000 | 12/09/2016. | 07/01/2020.
71883R  PA 5 |PHOENIX AZ CIVIC IMPT CORP WTR SYS, ...123.543 11,500,000 | .ovoerrn 1,731,449 | s | reeend(32,503) [ s [ [ 205,000 | e 2420 |Jdiis | 0000 37,500 | e 75,000 | 01/04/2017. | 07/01/2026.
721876 TF 7 |PIMACNTY ARIZSWRR 2123332 | 1877315 | e 1,360,000 | ....cc0.oee.. 1,534,953 | oo | (24,200 [ o [ 205,000 | 2.820 | Jdois | 34,000 | 68,000 | 12/02/2016. | 07/01/2026.
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725304  SA 8 |PITTSBURGH PAWTR & SWR A...coeooomirmiimerierinserensssisensessesssessssissssnns | coneens . 2,841,475 |...106.298 | .............. 2,657,450 | ..oovvvennen 2,500,000 | . 2,580,602 | ..ooocvererirrernerinnes | (88,499 [ oo [ e [ e 5.000 |...... 3.000 |MS......| woererne 41,667 | ........ 125,000 | 12/12/2013. | 09/01/2021.
725304 SB 6 |PITTSBURGH PAWTR & SWR A....couiiiieriiieinnieseisiensssesensssisssessssnns | evvees . ...3,839,614 |...109.917 3,742,674 | ... .3,405,000 | . 3,551,451 | ovvevreriverierrens | evrenneen(B1728) | i e 205,000 |......3.300 [MS...... | .........56,750 | ........ 170,250 | 12/12/2013. | 09/01/2022.
735240 H4 8 |PORT OF PORTLAND OR ARPT. O 1,234,970 |...119.889 ..1,198,890 | . .1,000,000 | .. ...1,133,146 .50,000 | 03/06/2015. | 07/01/2025.
735389 G5 1 |PORT SEATTLE WASH REV......coviiiiiririiireintscieniessisienssieiesissisens | eriees . ..2,762,348 |...122.858 .2,764,305 | ... .2,250,000 | . 2,737,178 07/19/2019. | 04/01/2027.
735389 WC 8 |PORT OF EATTLE WA REVENUE ...1,148,100 |...114.668 ..1,146,680 .1,000,000 07/22/2015. | 04/01/2024.
736754 MK 5 |PORTLAND ORE WTR SYS REV.. e 1,524,732 |...112.399 ..1,348,788 .1,200,000 | .. 04/24/2013. | 10/01/2023.
736754  NW 8 | PORTLAND ORE WTR SYS.......iiiimiiriiiniieiieiiesisessssississssessssssssssssssssnss | eeees . ..2,629,416 |...112.536 | ..............2,503,926 | ..... .2,225,000 | . 2,439,810 12/07/2016. | 04/01/2023.
744400 AQ 7 |KENTUCKY ST PUBLIC ENERGY AUTH GAS SPLY.......ccomrrrmrimerierernerienin | crvens . 547,060 |...109.527 ....500,000 533,135 01/19/2018. | 04/01/2024.
744400 BD 5 |KENTUCKY INC KY PUB......coosiiiriiniiieiinriseiisessisesiesssesssssisssssssssssssennss. | cvvees 18] 1FE ..4,228,960 |...110.472 | .... 4,418,880 | ..... 4,000,000 | ..oovveres 4,223,418 09/13/2018. | 01/01/2049.
744434  DH 1 |PUBLIC PWR GENERATION AGY NE REVENUE...........ccccosmvimmrmerirmriiiiinins [ wveens [P [SSPORRIONN IO 1FE| oo 1,949,482 |..117.180 | ..cccovveneee 1,962,765 | ...ocovvvvnee 1,675,000 | ..cocovvvenee 1,829,464 07/07/2015. | 01/01/2025.
74444Y  AJ 3 |PUBLIC FIN AUTH WI LEASE DEV REVENUE..........ccoscummrimeierieseneernnninnens | eeeeee oo [ cevveiinis [ s 1FE ...2,018,296 |...121.341 ..1,953,590 21,610,000 | cooovvvenees 1,869,571 01/08/2016. | 03/01/2026.
745190 ZP 6 |PUERTO RICO HIGHWAY & TRANSPRTN REVENUE I I . [ I 2FE| .. 157,947 |...109.462 ....150,000 156,720 . ..7,875 | 08/09/2016. | 07/01/2032.
74526Q PS 5 |PUERTO RICO ELEC PWR AUTH PWR REVENUE..........ccccovvvmerineeririnsernens [ s [ [T I (6121~ I 911,430 |...109.411 903,357 | ovvirerreen 31,996 | eiiiiein(2,530) | e e [0 5.250 |10 4650 | | 22,313 | 44,625 |08/09/2016. | 07/01/2034.
75076P  AX 3 |RAILSPLITTER IL TOBACCO SETTLEMENT AUTH.....c.ovvvvrvivrnerininerernniens [ eveene [ oo [everviies | v 1FE 859,943 |...118.131 832,362 12/21/2017. | 06/01/2025.
765433 KD 8 | RICHMOND VA PUBLIC UTILITY REVENUE, [ . [ 1FE ...1,207,860 |...122.337 | ..............1,223,370 | ..............1,000,000 | ............. 1,142,894 11/16/2016. | 01/15/2026.
783186 QK 8 |RUTGERS ST UNIV N Juooiiiiieieiciese e | evines [ [SSPURRIN I 1FE| oo 1,174,760 |...112.320 | .............1,123,200 | ..............1,000,000 | ............. 1,064,910 06/14/2013. | 05/01/2023.
785138 AT 5 |SAENERGY ACQUISITION PUBLIC FAC rerrrernnenennies | e [ PO IOV 1FE .927,691 |...118.915 869,791 11/02/2016. | 08/01/2025.
796253 Z9 6 | SAN ANTONIO TEX ELEC & GA USRI IOV . I 1FE ..901,163 |...109.638 | .... 822,285 06/03/2013. | 02/01/2025.
837123 GX 0 |SOUTH CAROLINA ST PORTS AUTH PORTS........osvuriimiierieeisseesseisisenes | ceeens [ [P IOV 1FE| v 1,159,460 |...120.424 | .............. 1,204,240 | ......cco..... 1,000,000 | ..ovvvreee 1,131,148 05/31/2018. | 07/01/2026.
838810 DR 7 | S MIAMI FL HLTH FACS AUTH.......cvvuiriirierirereniseierisesiesesseesesesssssesssenss | coeees U (SRR [ IO 1FE ...1,765,740 |...124.094 ..1,861,410 .1,500,000 1,721,776 12/15/2017. | 08/15/2028.
875161  BY 6 | TAMPA FLHOSP REVENUE........coccooiiiiiiineineiseiiesieesseisessssisse s | coeeens [ [SSPURRIN I 1FE ..1,213,959 |..120.424 | ... ..1,216,282 .1,010,000 | .. ...1,152,758 10/19/2016. | 07/01/2026.
880443  JE 7 | TENNESSEE ST ENERGY......coovmiiimirieriieiirinsieiiesiiesiesesssssssisssiesssesess | coneees |15 1FE| cooei 1,328,041 [...111.208 | ..ccccvveneee 1,395,660 | ....covvvne 1,255,000 | ..coovrrenee 1,314,942 08/15/2018. | 11/01/2049.
88213A KU 8 | TEXAS ST A&M UNIV PERM UNIV FUND........cccostrurirmeriereieenssinssnsessssssenes | cvvenne [ (ST I 1FE ...2,388,120 |...119.828 ..2,396,560 | ..... .2,000,000 | . 2,287,645 11/30/2017. | 05/15/2025.
88283L  JC 1 | TEXAS TRANSN COMMN ST HWY ....oooiiiirrirriiierninsinsiesssessnsssienssssnes | eveeees [ [P IOV 1FE ..3,187,890 |...115.877 | .... 3,128,679 | ..... .2,700,000 | . 2,993,498 12/06/2016. | 04/01/2024.
888808 HF 2 | TOBACCO SETTLEMENT FING CORP NU.....ovvouiemmiriirnerienirseesseisssrsenienes | eoeens . 1,687,860 |...121.785 | ....ccccounee 1,826,775 | oovovvrrrns 1,500,000 | ..coovvvnnee 1,665,960 04/05/2018. | 06/01/2030.
88880M AS 0 |TOBACCO SETTLEMENT AUTH WA REVENUE..........c.ccooviniirerniireennicinnines | e . ..1,143,250 |...104.839 ..1,048,390 .1,000,000 11/09/2016. | 06/01/2021.
88880P CA 0 | TOBACCO SETTLEMENT FING Cu..ooovvvvirrricierisiseresieissssesesssssessenssssnns | wenene . ..1,116,920 |...111.272 .1,000,000 . 07/03/2013. | 05/15/2023.
91412G VU 6 |UNIVERSITY CALIF REV......oiiiiiiiiiineieiiiesiseinesissise s ssessssesssssssseses | coneens . 912,480 |...120.987 848,921 03/13/2015. | 05/15/2026.
91514A  DC 6 |UNIV OF TEXAS TX UNIV REVENUES.........cccorvvmivirimiieiirineienneins R I 1,289,890 |...123.404 1,000,000 ...1,188,591 01/07/2016. | 08/15/2026.
92818G  JV 6 |VIRGINIA ST RES AUTH.....covivirirerrrineriesierissesssisssssessesssessssssssssssssenes | woneens . 159,908 |...107.036 147,677 12/06/2016. | 11/01/2021.
92818G KN 2 |VIRGINIA STATE.....iiiiimiieiieeiseiiessies e ssesssssssssssssssesssenes | coeeees . ...1,064,603 |...107.206 . 08/22/2019. | 11/01/2021.
938429  J3 2 | WASHINGTON CNTY ORE SCH D N 1,269,893 |...116.698 ..1,207,824 07/23/2014. | 06/15/2024.
958697 JJ 4 |WESTERN MINN MUN PWR AGY......ovvuiiirinrrieeineineesessesssensesessesssssnns | cneees . ...1,816,063 |...111.389 ..1,681,974 . . 07/01/2014. | 01/01/2023.
97712D D4 5 |WISCONSIN ST HLTH & EDUCTNL FAC AUT REV......covvriivrvrrernniisiniinens | vree ...123.358 11,020,000 | ..coovvenee. 1,181,205 11/30/2017. | 08/15/2029.
97712D V5 2 |WISCONSIN ST HLTH & EDUCTNL FAC AUT REV. L | .. 119.750 600,000 698,692 05/24/2019. | 11/15/2028.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations..............cccucniiiciiniiiinies . XXX v 195,098,537 .169,795,000 | ......... 186,976,534 | .............31,996 | ...(2,870,711) | o0 [ v 0 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
B128K7 U5 5 [FHLMC......iiiiicieieeiceseiseesiesissessensssissesssssssssssnsssisssnssssssssnnssns | aesvene | oo | eevnereendh | e 1FE]| .. LA437,737 |..110.242 | .... 504,898 | . ....457,989 442,883 6,284 MON... 11/04/2005. | 09/01/2035.
3128KG  FP 8 |FHLMC . | 1FE| .. ...68,522 {...1103.256 | .... ...68,844 66,673 | ....... 68,015 (550) MON... | oovrvrrnene IR 11/30/2008. | 11/01/2036.
B128LB AZ 1 [FHLMO... ittt | onninne [ 4| .. 1FE| oo 106,920 |...111.057 | coovvrevirrs 111,463 | oo 100,365 105,832 (8,025) MON... | oo 544 | ... 6,524 | 05/29/2009. | 05/01/2038.
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B128MA  CP 6 | FHLMC ...t sessesssssesssssnsssssssessnsnsnes | eenene | oo | sessseenns 4. 1FE| oo 171,649 |..112.502 | .cooovrieernn 197,334 | e 175,404 172,380 1,646 | .o [ e [ e 5.500 5.920 |MON... 05/24/2007. | 12/01/2036.
3128MJ ZB 9 [FHLMC ... ssssisssssssssssssssessssssensssssssensssssssssnsenss | svenens | oo | evnnrneenidh | i 1FE .12,387,506 |...102.482 12,424,366 | ..o | e 62,875 MON... 02/07/2018. | 12/01/2046.
3128MM  CK 7 [FHLMC ...103.475 ..79,026 ....79,026 MON... 08/24/2005. | 09/01/2020.
3128P7 BH 5 |FHLMC ...110.091 312,942 (1,955) MON... 12/12/2005. | 12/01/2025.
3128P7 CB 7 [FHLMC ...109.176 410,904 (5,078) MON... 02/28/2006. | 02/01/2026.
3128PE 4N 5 |FEDERAL NATL MG ...101.856 119,779 117,596 117,842 (679) MON... 10/17/2006. | 10/01/2021.
31292L DN 2 |FHLMCPC ...110.160 ..6,483,948 | ..... 5,885,891 | .oovvene. 6,338,285 | ....cvivrirerviirirens | v (85,865) MON... 01/31/2014. | 07/01/2041.
312942 CB 9 |FHLMCPC ...107.309 2,257,123 | ..... 2,103,373 | . 2,157,997 | oo | v (19,325) MON... 08/31/2010. | 09/01/2040.
312945 TE 8 |FEDERAL NATL MG ..107.317 ..1,918,330 787,532 | v 1,869,224 25,163 MON... 04/10/2012. | 02/01/2041.
31296S M3 7 [FHLMC . 112481 95,807 | ....... 85,176 | ....... 86,214 (861) MON... 01/30/2004. | 01/01/2034.
31297C HD 5 |FHLMC . ...106.844 ....256,960 256,405 237 MON... 12/15/2004. | 07/01/2034.
312978 RE 4 [FHLMC PCi...ciiiiiiniieiier et esssssisssssssennns | coneene 4] ... 1FE 111,891 |...106.778 115,277 113,019 1,333 MON... . ..5,764 | 10/14/2005. | 08/01/2030.
31307G  MD 8 |FHLMC PCi...oveiirieiieieiesieisesessiessessssssssssssssssssssesssssssssessssssssssnssessens | svssess | oo | sessssenens 4. 1FE| oo 1,178,835 [...104.097 | .............1,162,901 | ..coocvvvrnece 1,117,131 | 1,159,390 5,681 MON... | .ooeveir..3,258 | oo 39,100 | 05/30/2014. | 03/01/2029.
31307G  TL 3 [FHLMC PC....iiiiicririneesseesssisciesissssssssensssssessessssssssssssssssesennns | svnens | oo | evnnineenidh | i, 1FE ...1,596,129 |...104.089 11,512,583 4,968 MON... | o412 | 52,940 | 05/30/2014. | 03/01/2029.
31307Q BA 0 | FHLMC. ...ttt ssnessssenes | wreees 4] ... 1FE ...7,181,203 |...103.069 | ..............7,507,208 | ..... 7,283,629 30,457 MON... | ..........18,209 | ........ 218,509 | 09/26/2018. | 06/01/2031.
3132GG  AX 3 |FEDERAL NATL MG......iiiiiiriieiierinsieeinsiseisesiesesessssssssssessssssessssssnne. | eennees | oo [ oeveneeens 4| .. 1FE| cooviiie 791,689 |..107.346 | .................804,354 | .....ccc....c.. 749,306 | ..covvovereeen 784,949 | i | e 14,772 MON... | oo 2,498 | .o 29,972 | 04/10/2012. | 08/01/2041.
3132HM  TF 8 [FEDERAL NATL MG......eiiiiririieiieriesississineisssiessssssssssssssssessssssssessssnssnne. | ennnns | oo | cveveveenndh | eevins 1FE ...1,576,748 |...103.854 .1,469,306 (46,119) MON... | ccovveern4,285 | e 51,426 | 09/28/2012. | 09/01/2042.
3132J9 D3 9 [FHLMC PC.....ooeeeeeeereeeeeete s ssssssses e s ssessensenns | eveenes 4] ... 1FE ..4,471,762 |..105473 | .............4,557,037 | ..... 4,320,543 (42,130) MON...| ... 12,602 | ........ 151,219 | 05/29/2013. | 04/01/2043.
3M132LQ QA 8 [FHLMC ... et esssssssenssssssssnsens | svenens | oo | ceonssenens 41 ... 1FE| s 10,421,276 |..104.331 | ............10,951,335 | ............ 10,496,722 MON... | ..........30,615 | ....... 367,385 |09/25/2018. | 01/01/2038.
B132M5 G2 2 [FHLMC PC...ooooviricesi e ssssnssns | srenees ...3,239,204 |...107.606 3,249,982 | ..... .3,020,237 3,199,079 MON... | e, 11,326 | ... 135,911 | 02/27/2014. | 02/01/2044.
B132MB YN 4 [ FHLMC PC..iooiiiiii it | creens ..2,434,641 |..105.687 | ... 2427824 | ... .2,297,169 2,411,187 MON... | oeveeeeeen 7,857 | o 91,887 | 06/30/2014. | 05/01/2044.
3132MA BV 2 [FHLMC PC.....ovvieirierieririeisniseienieneesssssissssssesssssssessessssssssessssssnssns | evvvene | o | oneereenedt | oo IFE | i, 443,414 |..106.369 | .............. 2,450,135 | ..oovvenees 2,303,410 2,418,935 MON... | oo 7,678 | e 92,136 | 10/31/2014. | 10/01/2044.
3132QT  QZ 2 |FEDERAL NATL MG......iiiiiiireiniiienrieiseinsienssiseee s ssessssssesessssesensenes. | evvees .10,263,288 |...106.025 ...10,344273 | ..... 9,756,412 .10,181,559 MON... | ... 32,521 | oo 390,256 | 11/23/2016. | 10/01/2045.
3132WG  FY 8 [FEDERAL NATL MG......iiiiireieireiieieeisseiss s ssessssssssssssssssssssssssnsn | savenne ...6,340,281 |...102.529 | .... 6,524,121 | ..... .6,363,148 | .. ...6,342,022 MON... | .........15,908 | ........ 190,894 | 11/29/2016. | 09/01/2046.
B132WN  JR 4 [FHLMO... oottt ssssnsssssensssssnns | ovveen 12,183,582 |...105.258 | ............ 12,140,415 | .ocvvvenee 11,533,899 | .oooovvenee 12,082,077 MON... | ..........38,446 | ........ 461,356 | 06/26/2017. | 05/01/2047.
3137B7  YY 9 |FHLMC ...3,059,781 |...105.169 3,155,076 | ..... .3,000,000 3,025,702 MON...| ..., 10,470 | ... 104,700 | 03/12/2014. | 01/25/2024.
3137BB BD 1 |FHLMC, ...3,604,829 |...105.071 3,677,485 | ..... .3,500,000 | . 3,546,997 MON... | ceerr. 11,862 | .o 118,615 | 06/12/2014. | 03/25/2024.
B137BE  VH 4 [FHLMC ...ttt sssssssssnes | creens ...6,508,195 |...104.988 ..6,614,244 .6,300,000 | ..oovvvenee 6,410,509 MON... | .........20,418 | ........ 204,183 | 07/30/2015. | 09/25/2024.
3138E8 K6 8 |FEDERAL NATL MG 3,592,312 |...105.805 ..3,699,128 .3,496,167 3,572,348 27,136 MON... 22,366 | 03/30/2012. | 04/01/2042.
3138LR 7TM 8 | FNMA PASS-THRU.....coootumriirieririseesseisssiesiessseessssssssssessesseesssssssssnes | cviees ...3,893,236 |...108.602 | ..............3,928,012 | ..... .3,616,883 3,854,311 | ovvoerererrernes | e (125,088) MON... | ccceeie..27,021 | ..o 162,760 | 02/11/2014. | 06/01/2042.
3138MK 4R 4 |FEDERAL NATL MG......iiimiieiieiireiieeiseisisesiesissesssissessssssesssesssssssssssns | sevees ...2,850,870 |...103.039 2,825,595 23,961 MON... | v 13,569 | .. 81,538 | 10/31/2012. | 11/01/2042.
3138WJ U8 9 |FEDERAL NATL MG ...101.536 . 3,147,245 26,254 MON... .81,733 | 10/30/2018. | 02/01/2032.
3138XC F3 1 | FNMA PASS-THRU. ..ottt ssessssssssssssnses | coneens ..106.228 | ............3,135,796 | ............2,951,932 | ............ 3,050,329 (22,145) MON... 118,077 | 03/31/2014. | 09/01/2043.
3138Y5 5D 4 [ FNMA PASS-THRU......ceoriririiieriiiirieniesississssssseessssissssessssssssssensssssssnes | wonnene ..102.951 | .............4,061,323 | ..............3,944,898 | ............. 4,027,397 | oo | v (57,699) MON...| e 19,637 | ..o 118,347 | 09/30/2014. | 10/01/2029.
31402R DD 8 | FNMA PASS-THRU ..112.999 450,495 1,592 MON... .25,048 | 01/17/2007. | 05/01/2035.
314038 W5 1 [FNMA PASS-THRU. ...c.ovuiririiiriiiiriesiesissie s sssssssensssssssnes | ansene . ..111.343 463,517 (9,034) MON... 12/09/2003. | 11/01/2033.
314058  EF 7 [FEDERAL NATL MG.....coiiieriiernrieinirnsiesissisesesssissssessssssssssssesssssssssessssssnses | snvens ..264,728 |...110.119 266,596 4,300 MON... 09/29/2006. | 08/01/2035.
31406V DP 8 |FNMA PASS-THRU.... 197,377 |...111.331 194,959 (3,286) MON... 05/31/2005. | 05/01/2035.
31406W  2M 5 | FNMA PASS-THRU.....ooitiiririirieiiisisiessssseesssiseesss s sssssesssssssssesssssnes | evenee ...84,782 [..110.004 | ....... 90,865 | ...................82,601 | ....... 84,082 (783) MON... 06/30/2005. | 06/01/2035.
31409X  PU 7 [FEDERAL NATLMG.......osioiveiereereiesieciesese s ssesssssssssnin | onnven 167,575 |...112.373 193,884 168,599 1,862 MON... 07/31/2006. | 02/01/2036.
3140GV  NB 7 |FEDERAL NATL MG.....coiiiiiiiinirieiieeineesssise st issssssssesssessssnins | anvenne 110,144,055 |...104.446 10,554,657 | ............10,105,370 | ........... 10,139,472 (20,841) MON... 10/29/2018. | 09/01/2047.
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3140H1 E5 5 |FEDERAL NATL MTG....oiiiiiiieieeieiesissieisesis s ssiessssssssessssssssesssssssssssssesss. | enses ..102.465 | ..o 3,348,934 | ............. 3,268,348 | ..... 3,263,752 1,340 [ v [ e [ e 3.000 |...... 2.980 |MON... 04/30/2019. | 11/01/2037.
3140JH SN 4 |FEDERAL NATL MG.....cvviuiiirriieriresisneississisesiesssssssssisssssesssessssssssssssssssens | cvsens ...103.950 ..7,769,008 | ... TAT3,753 | v 7,562,723 | oo .(44,885) MON... 11/16/2018. | 09/01/2038.
314100 5Y 2 |FEDERAL NATL MG ..111.544 .129,345 115,959 117,008 .(92) MON... 08/10/2006. | 08/01/2036.
31410P A8 6 |FEDERAL NATL MG.....coiiiiiiiiiieiieriesiseisse i ssesesss e ssssssessssnins | onven ...104.950 121,664 ....115,925 118,226 (1,006) MON... 10/10/2006. | 08/01/2036.
B1410U YW 6 [ FHLMC. oottt esssssssssssssessensssssssssenns | cvsnens ...110.103 .128,298 ....116,525 117,438 (1,359) MON... 11/30/2006. | 09/01/2036.
31411C  KH 3 |FEDERAL NATL MG ...102.543 61,233 ...61,175 (640) MON... 12/08/2006. | 11/01/2036.
31411K R4 7 [FNMA PASS-THRU. ...c.ovviiiriiiieriissiesieisisssiessssssiessssissssessssssssssssssnssssnes | wnvene ..111.308 422,031 379,531 (920) MON... 01/31/2007. | 01/01/2037.
3141IN 5C 7 [ FNMA PASS-THRU.....couiiimiiirieririseesseissniesiessseesesssssssensesssessssssssssnes | cvsees ...110.204 108,657 (764) MON... 02/08/2007. | 02/01/2037.
3141MW AU 1 [ FNMA PASS-THRU ..ot ssssssesssines | enines ...113.054 192,000 (634) MON... 03/30/2007. | 04/01/2037.
314124 U9 3 [FNMA PASS-THRU......ccooviviiiiiniriiierieriiseissisesiesiessssesssssssssessesessnses | coveene ...110.994 138,138 (392) MON... 10/09/2007. | 07/01/2037.
B1412R D5 3 [FNMA .ot essssssssssssenssssssssssssssssesnsns | ennens | o | veeerneendh | oenens 1FE ...3,595,990 |...109.600 | ..............3,925,263 | ..............3,581,440 | ............. 3,590,751 (6,847) MON... 03/31/2010. | 03/01/2040.
31419A DS 3 [FNMA PASS-THRU......cccooviviiiiinirineiienieseiseissisesiesiessssssssssssssessesessnsns. | coveene 4] ... 1FE]| .. 595,182 |...114.648 ..546,274 585,908 (9,647) MON... 11/30/2010. | 09/01/2039.
314190 SH 2 | FNMA ...ttt sns st esssssssssssssssenses | sonnees | oo | oeverneens 4. 1FE| coveirns 4,604,061 |..107.785 | ..............5,027,706 | ....coonvennc 4,664,554 | ............. 4,613,630 8,853 MON... 12/14/2010. | 11/01/2040.
31419K GD 1 [FNMA PASS-THRU.......cooirinriiriiriirniniersnissessssisssssienssssssesssssssssessssssnses | eoneene | oo [ overvnneendh | v 1FE ...3,160,536 |...108.506 3,232,768 373126 | oo | s 17,239 MON... 12/16/2010. | 11/01/2040.
31419L QD 8 | FNMA PASS-THRU......ooiiiiriiiirismissrienissesssnssnssssnssnssnssssnssnesssnssssssssssens | ennees | oo |eonneoneendh | oo 1FE] .. 359,180 |...104.120 352,840 357,663 (3,287) MON... 11/30/2010. | 12/01/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHIES. ... ssrsesisesssssissenssssssnsssesssnes | eseisans 159,119,332 XXX [ s 164,004,341 | ......... 155,805,198 | ......... 158,325,003 | ... 0 | e [(SRZ o) | - (V] P 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special A 1t OblGAIONS. ... | s 355,876,714 XXX | o 359,102,878 | ......... 325,600,198 | ......... 345,301,537 | oo 31,99 | ...... (3,504,991) [ oo (L] 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation
00108W  AD 2 |AEP TEXINC....oovivviririiiiircieisscesis et sssisssssssssssnsessenss. | sovenee ...100.913 549,463 187 AOC...... 09/19/2017. | 10/01/2022.
00115A  AE 9 |AEP TRANSMISSION CO LLC......cooivimrirrirerierrineriesireesseesssssessensesesssesans | coveene ...103.607 998,573 182 JD....... 11/16/2016. | 12/01/2026.
00206R  AZ 5 [ATAT INC ..ottt | crieees ...103.035 499,720 164 FA...... 08/15/2011. | 08/15/2021.
00206R  GL 0 [ATET INC ..ot ssesssssssniens | crieens ..108.772 574,093 2,575 FA....... 10/19/2018. | 02/15/2028.
00912X  BH 6 [AIRLEASE CORP........coooiiriireieiieriesineesssissssessesseesenssssssessssssnsssensns. | oosien reenenenn 1,975,500 | ... 98.880 ...1,975,743 243 JD....... 12/11/2019. | 12/05/2024.
009158 AV 8 |AIRPRODS & CHEMS INC......c.evuririrriiininnierssiseiessssissssnsesssssssesssnsssnes | aveees A 1FE| .. ...105.262 . ...1,996,721 651 o 07/28/2014. | 07/31/2024.
023135 AN 6 | AMAZON COM INC.....ooivirrirriririnirieriesisssessssssssessenssssesssssssssssssesssssssnnes | wonsees | oo | oeverneens 1 1FE ..107.889 | ..............1,618,335 | ..............1,500,000 | ............. 1,549,570 (9,219) JD....... 06/22/2017. | 12/05/2024.
025537 AM 3 | AMERICAN ELEC PWR IN . 111.237 997,430 232 JD....... 11/28/2018. | 12/01/2028.
026874 DD 6 | AMERICAN INTL GROUP. ...107.007 901,346 (295) Jos 10/29/2018. | 07/10/2025.
03040W AL 9 |AMERICAN WTR CAP COR.. ..104.840 | ..............1,048,400 | ..............1,000,000 | ............. 1,023,854 (4,222) 01/21/2015. | 03/01/2025.
03040W AQ 8 |AMERICAN WTR CAP COR.. ...102.186 466,072 3,728 14,750 | 11/06/2018. | 09/01/2027.
035240 AQ 3 |ANHEUSER-BUSCH INBEV.. ...115.854 2,084,477 (6,083) 47,500 |03/05/2019. | 01/23/2029.
037411 BE 4 |APACHE CORP ...104.486 291,469 793 15,021 | 10/29/2018. | 10/15/2028.
037680 AB 1 | APPALACHIAN CONSUMER RATE RELIEF FUNDIN ...107.396 ..6,363,213 ...6,391,203 (1,381) 50,925 | 10/21/2019. | 08/01/2031.
037833 AK 6 |APPLE INC ..101.702 ..1,017,020 . 982,104 5,027 24,000 | 06/05/2013. | 05/03/2023.
037833 AS 9 |APPLE INC. ...106.178 2,123,560 | ... .2,000,000 | ..oovrerens 1,999,199 .168 69,000 | 04/29/2014. | 05/06/2024.
037833 BG 4 |APPLEINC ...105.641 ..3,538,974 .3,350,000 | . 3,345,367 792 01/29/2019. | 05/13/2025.
037833 DF 4 |APPLE INC. ...103.302 ..2,066,040 .2,000,000 | ..oovrere. 1,912,668 | ..oovvvirvirirerinnns | v 15,524 11/14/2018. | 01/13/2025.
06051G EU 9 |BANK OF AMERICA CORP ...103.422 ..1,034,220 .1,000,000 998,117 581 01/08/2013. | 01/11/2023.
06051G  FB 0 |BANK OF AMERICA CORP ...107.620 ..1,076,200 .1,000,000 999,667 74 01/15/2014. | 01/22/2024.
06051G  HF 9 |BANK AMER CORP. ...103.832 11,500,000 | ..ocovvenee 1,478,953 4,592 11/13/2018. | 03/05/2024.
06051G HG 7 |BANK OF AMERICA CORP ..108.925 | ..............2,178,500 | ..... .2,000,000 | . 2,001,415 (126) 03/01/2018. | 03/05/2029.
06406H CX 5 |BANK NEW YORK MTN BK ...105.067 21,000,000 | ...cccoouue 1,020,639 (4,062) 09/18/2017. | 09/11/2024.




Annual Statement for the year 2019 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

8'0l3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR [ Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Paid Accrued During Year | Acquired Date
06406H DA 4 |BANK NEW YORK MTN BK ..103.976 | ..............1,559,640 | ..............1,500,000 | ............. 1,498,228 B14 | e e |00 3.000 [ 3.020 02/19/2015. | 02/24/2025.
06406R AD 9 |BANK NEW YORK MELLON ..105.101 | ..............1,156,111 | ..............1,100,000 | ............. 1,054,397 5,241 [ oo | e | 0000 3.250 | 3.900 11/05/2018. | 05/16/2027.
07274N AW 3 | BAYER US FINANCE Il LLC ...103.195 R 1,999,419 AT e | |00 3375 [ 3.380 06/26/2014. | 07/15/2024.
07330N AJ 4 |BB&TBRHBKG & TR CO GLOB...... ..101.077 | ..............2,021,540 | ..............2,000,000 | ............. 1,992,750 5,604 [ .o | e | 0000.2.850 | 3.140 11/08/2018. | 04/01/2021.
097023 CA 1 |BOEING CO, ...105.899 488,919 1,041 [ s v [ 03450 | o, 3.740 10/29/2018. | 11/01/2028.
100743  AK 9 |BOSTON GAS COMPANY........ccccceen. ...103.578 999,262 85 | oeeeeineniinnins | e | 0003150 | i 3.160 07/31/2017. | 08/01/2027.
10112R  AX 2 |BOSTON PROPERTIES LP. ...105.943 485,006 2,130 | oo [ [ 003,650 [ 4.210 10/30/2018. | 02/01/2026.
10112R  AY 0 |BOSTON PPTYSLTD PAR ...101.406 | ..............1,521,090 | ..............1,500,000 | ............. 1,414,894 | .o | e 10,910 [ .o [ [ 02,750 |, 3.700 02/16/2017. | 10/01/2026.
10112R BA 1 |[BOSTON PPTYS LTD PAR ..113.342 249,183 T4 [ oo | v | 0004500 [ 4.540 11/13/2018. | 12/01/2028.
12189L AR 2 |BURLINGTON NORTHN SANTA F ...106.746 249,620 81 | e | e | 0003750 | e 3.780 03/04/2014. | 04/01/2024.
124857 AE 3 |CBS CORP NEW ...102.029 411,294 (251) | oevereeerneerinnines [ v [ 204300 | e 4.230 09/27/2011. | 02/15/2021.
124857 AS 2 |CBS CORP ...101.090 498,350 B01 | e e |00 2.500 [ 2.610 06/26/2017. | 02/15/2023.
124857 AT 0 |CBS CORP ...103.398 . 228,788 2,113 | s [ v [ 0003375 [ 4.640 10/30/2018. | 02/15/2028.
125523 AF 7 |CIGNA CORP..... e ...104.892 524,460 500,000 496,483 908 | s [ e 003750 [ 3.960 11/06/2018. | 07/15/2023.
125896  BM 1 | CMS ENERGY CORP......coosiiiirierirreiietisinseriesiessessesesssssessesssensenssssssas | cviens U [SSROROOON [ IO 2FE| ... .999,260 |...105.261 | .... ,052,610 ....1,000,000 999,659 A1 | e | e | 2003875 | 3.880 02/24/2014. | 03/01/2024.
125896  BR 0 |CMS ENERGY CORP......ccomiiiiiirirrireetssiseisesiessseesssssssissssssesesssssssssenns | crieee [ [ 1 2FE| s 1,245,638 |...101.036 | ....cccoonnce 1,262,950 | ..cocovvvnnc 1,250,000 | ..cooovvvnnee 1,246,816 396 | oo | e | 0000 2.950 [ 2.990 10/31/2016. | 02/15/2027.
12626P AM 5 | CRH AMERICA INC .991,720 |...106.832 995,055 809 | e e |00 3.875 [ 3.970 08/27/2015. | 05/18/2025.
126408 GV 9 |CSXCORP .994,990 |...102.616 999,157 BB | e | e | 4250 [ 4.310 05/20/2011. | 06/01/2021.
126408 GZ 0 |CSXCORP .995,790 |...106.184 998,161 A38 | e [0 3.700 [ 3.750 03/06/2014. | 11/01/2023.
126408 HM 8 |CSX CORP 498,205 |...112.588 | .... 500,000 498,342 A29 | e | 4250 [ 4.290 11/07/2018. | 03/15/2029.
126650 CC 2 | CVS CAREMARK CORPORATION.......ccovuvermiirerinrirernrinersninseersssiennssssennnens | vveeee | oo | veverenees ]| eiiFE [ i, 995,600 |...105.818 | ...ccevvvenee 1,058,180 | ..cocovvvrnc 1,000,000 998,059 BAT | e e | 0004000 | 4.050 12/02/2013. | 12/05/2023.
126650 CF 5 |CVS CAREMARK CORPORATION .990,780 |...104.074 995,350 914 | e |00 3375 [ 3.480 08/07/2014. | 08/12/2024.
149123 BV 2 |CATERPILLAR INC .995,330 |...102.736 999,228 524 3.950 05/24/2011. | 05/27/2021.
149123 CC 3 |CATERPILLAR INC DEL .999,830 |...105.893 999,921 16 [ o [ [ 03400 | o, 3.400 05/05/2014. | 05/15/2024.
14912L  5X 5 |CATERPILLAR FINL SVCS MTN 499,590 |...106.728 499,821 42 | s | e | 2003750 | e 3.750 11/19/2013. | 11/24/2023.
14912L 6E 6 | CATERPILLAR FINL SVCS MTN 498,990 |...101.368 499,746 A50 | e [0 2,750 [ 2.780 08/13/2014. | 08/20/2021.
15189T AR 8 |CENTERPOINT ENERGY | 574,833 |...100.813 574,913 31 | s e [ 002,500 [ 2.500 .14,375 | 08/07/2017. | 09/01/2022.
15189W AG 5 |CENTERPOINT ENERGY RES CO. .226,837 |...101.938 226,980 19 [ s [ [ 04500 | s 4.500 |JJ....... LAT10 | 10,215 | 01/05/2011. | 01/15/2021.
15189X AR 9 | CENTERPOINT ENER RESOURCES........ e . . ..103.070 | ........... 1,417,213 | .............1,375,000 | ............. 1,368,373 825 [ i | e [ 003,000 [ 3.070 |FA...o.| v 17,188 | ..ovoee 41,250 |01/09/2017. | 02/01/2027.
161175  BR 4 | CHARTER COMMUNICATIO. ......couriirmerirerereeseniseesessssesseesssseseessssssssees O I . I ...113.408 499,780 05 | e | e | e 5.050 |...... 5.050 [MS......| coverrrnd 6,383 | .ocovnnee 17,745 | 01/14/2019. | 03/30/2029.
166764 AT 7 | CHEVRON CORPORATION.......cccomrvirriirnririines ..101.310 | ..............1,013,100 | ..............1,000,000 | ............. 1,000,000 | ..ooveririrenieirens | e [ | e | e 2411 | ... 2.410 02/24/2015. | 03/03/2022.
166764 BL 3 |CHEVRON CORP NEW ...104.523 2,952,510 6,470 2.954 3.220 .88, 10/23/2018. | 05/16/2026.
172967 JP 7 |CITIGROUP INC ...104.946 499,467 90 | oo | e | s 3.300 3.320 04/22/2015. | 04/27/2025.
172967 KY 6 |CITIGROUP INC ...103.735 492,267 992 3.200 |...... 3.450 06/23/2017. | 10/21/2026.
172967 LW 9 |CITIGROUP INC ..109.570 | ..............1,369,625 | ..............1,250,000 | ............. 1,222,030 2418 | oo [ s [ 4.075 |...... 4.360 02/20/2019. | 04/23/2029.
189054 AU 3 | CLOROX COMPANY ...105.818 2,498,743 229 | | e | s 3.500 |...... 3.510 12/04/2014. | 12/15/2024.
19122T AE 9 |COCA COLA ENTERPRISES INC......... ...101.369 996,711 1,926 3.250 |...... 3.450 08/16/2011. | 08/19/2021.
198280 AD 1 |COLUMBIA PIPELINE GROUP.........ccoovvemerrrrinnes ...100.346 999,839 379 [ e | e [ e 3.300 3.330 05/19/2015. | 06/01/2020.
20030N BJ 9 |COMCAST CORP NEW ...106.022 500,000 498,679 288 | e | e | s 3.600 |...... 3.660 02/19/2014. | 03/01/2024.
20030N BL 4 |COMCAST CORP NEW L A05.511 | ....3,000,000 | . 2,997,105 509 [ s | e [ e 3.375 3.390 08/11/2015. | 02/15/2025.
20030N  BR 1 |COMCAST CORP NEW 2102.339 | 511,695 | ..ccoovcvennn. 500,000 504,559 (1,369) | coovvvrrivriinni | e | s 2.750 |...... 2.440 06/22/2017. | 03/01/2023.
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20030N BX 8 |COMCAST CORP. ...103.659 | ..............1,036,590 | ...occvoerene 1,000,000 998,840 263 | s | e | 0000 3.000 [ 3.030 01/05/2017. | 02/01/2024.
205887 BR 2 | CONAGRA FOODS INC. ...103.070 851,000 833,676 5,220 02/11/2014. | 01/25/2023.
209111 FS 7 |CONSOLIDATED EDISON. ...111.060 525,000 524,646 32 11/27/2018. | 12/01/2028.
210518 DC 7 |CONSUMERS ENERGY CO.. ...110.528 1,500,000 | .....ccooeece 1,496,632 313 10/29/2018. | 11/15/2028.
216871 AE 3 |COOPERUSINC ...101.334 ....500,000 499,731 271 12/02/2010. | 12/15/2020.
22160K AH 8 |COSTCO WHSL CORP NEW.... ...101.094 .1,000,000 999,051 431 02/05/2015. | 02/15/2022.
23311R  AD 8 |DCP MIDSTREAM LLC . ...100.671 ....750,000 749,979 101 03/08/2010. | 03/15/2020.
233851 BE 3 | DAIMLER FINANCE NORTH AME.........cccostuiimirienirrireesssssesssesssenssseensseenns LSeo [ [ [ e 1FE| .. ...100.876 .1,650,000 ...1,649,424 469 03/03/2014. | 03/10/2021.
244199 BE 4 |DEERE & CO..coocviiiiriircicrcensisessienssssssensssssssesssssssnssssensssssessenss | sevens | oo | evvnnineened [ e 1FE| .. ...101.866 | ..............2,037,320 | ..... .2,000,000 ...1,998,638 535 06/05/2012. | 06/08/2022.
24422E RH 4 |DEERE JOHN CAP CORP MTNS......c.oviiriirinrierierieresesssnissisesiensnennes | veveee oo [ evvvervene | onees 1FE ..102.469 | ..............1,024,690 | .....ccoeenne 1,000,000 999,086 489 10/05/2011. | 10/15/2021.
25179M AV 5 | DEVON ENERGY CORP NE........ccosiiiiimerimrinenieeiseeseisessessssessssessessssens LSeo [ e | 2FE| .. ...118.543 ....500,000 548,198 (7,033) 06/22/2017. | 12/15/2025.
254687  CK 0 | DISNEY WALT CO....covtruuiiuirieririiieissineiiesiesssesssssssessesssssssensssssssesssssns | wvnees | oo | coevenenee | vevens 1FE| .. ...2,246,619 |...103.053 | .... 2,318,693 | ..... .2,250,000 | . 2,247,920 1,301 03/20/2019. | 02/15/2021.
254687  CZ 7 |DISNEY WALT CO...ovvoreeeceeveeeeeesesiseeseesseseesseissssessssessssssssssssssssssssssnsenns | ovense | oo | cvenenrins | enven 1FE| oo 1,244,491 |...106.987 | ....cccovunee 1,337,338 | oo 1,250,000 | ..cooovvvnnee 1,245,204 713 03/20/2019. | 09/15/2024.
25468P CN 4 |DISNEY WALT CO MTNS BE ettt | e | o [ e | e 1FE| .. 987,170 |...101.544 ..1,015,440 .1,000,000 997,653 1,391 08/17/2011. | 08/16/2021.
254700 AE 9 | DISCOVERY COMMUNICATIONS.......ccovirmmrirrermerimeeserieesienssenssssessnssnsneens | cvvens [ 2FE| .. ...2,535,795 |...103.278 ..2,581,950 | ... .2,500,000 2,506,177 (4,057) 08/16/2011. | 06/15/2021.
254700 AQ 2 |DISCOVERY COMMUNICATIIONS........coovuriirimieireiinriesinsiensessenisnisseensnees | veenee | e | vevrereees 1] 2FE | o 499,370 |...101.917 499,619 AN 09/07/2017. | 03/20/2023.
260543  CN 1 |DOW CHEM CO....cooverrirriicirerisisirnsisessssiessssssssessssisssesssssssssessessssssesenss | sevens | oo | evvnensnes | oeees 2FE| .. ..534,460 |...110.449 534,533 67 11/28/2018. | 11/30/2025.
26078)  AD 2 | DOWDUPONT INC.....oooruiermrimermneriseseseesssissessesssesssessessssesssessesssssssenssssssans | soneees [ 2FE| .. 499,695 |...113.488 499,714 18 11/15/2018. | 11/15/2028.
26441C AN 5 | DUKE ENERGY CORP NEW.......cooiimriirirnrieinireieisssieeessssissssssssssssenssnsens | vvenee | o | veversnees 1 2FE | i 999,410 |...105.970 999,726 58 04/01/2014. | 04/15/2024.
26442C  AS 3 |DUKE ENERGY CORP........cevuriirerinirienierirneessrsenisssiensenssssesssssssssnesses | evnene | oo [ veverneens | i 1FE]| .. 748,185 |...103.281 748,689 .168 11/14/2016. | 12/01/2026.
26442C AV 6 | DUKE ENERGY CAROLINAS.........ccoovimiiiineinerieeieeiiseiseenns LS... A e 1FE| .. 1,173,625 |..103.072 | .............. 1,211,096 | ..............1,175,000 | .ocooneee. 1,174,095 .265 02/26/2018. | 03/15/2023.
26875P AK 7 |EOG RESOURCESINC............... [IES 000 PR 1 TFE| oo 492,235 |...101.860 | .................509,300 | ...ovvvruvices 500,000 496,730 .961 01/22/2015. | 03/15/2023.
26875P AP 6 [EOG RES INC.....ocviireericrierineeisniseiesissinessessssessessssssssssensessssssssssssnsnss | seeveee | oo | eevnerenen] [ onees 1FE]| .. ..530,460 |...109.901 ....500,000 522,391 (3,296) 06/22/2017. | 01/15/2026.
26884A  BD 4 |ERP OPERATING LP........cccoviiiiiririniieiininseisnineenssissssssnsssssssenssssssesenss | eoneene oo [ovevnneenT | v 1FE| .. ..994,500 | ...105.080 .1,000,000 996,796 530 05/11/2015. | 06/01/2025.
26884A BF 9 |ERP OPERLTD PARTNER.......cocommiimiereinirnerieninenseesssissenssssnsssnensssnsnnes | seveee | oo [ eovnerenen T [ e 1FE ...102.610 | ..............1,539,150 | .ooevereee. 1,500,000 | ..coovvvnnee 1,434,507 8,324 02/16/2017. | 11/01/2026.
26884A BG 7 |ERP OPER LTD PARTNER.......ccooimiireiiriieiniscnnneissninsiensnisesenssisenensens | eveene | oo [verennee T | i 1FE| .. ...105.097 333,859 1,798 10/26/2018. | 08/01/2027.
26884A BK 8 |ERP OPERLTD PARTNER........cococimrimiimriniineiirerinseienisnissisessnssssenseninnes | vevene | oo [ evvvereeen T [ e 1FE]| .. ...112.255 249,592 37 11/28/2018. | 12/01/2028.
278062 AG 9 |EATON CORP PLC ...103.892 500,000 15,515 | 09/06/2017. | 09/15/2027.
29250R AU 0 |ENBRIDGE ENERGY PARTNERS ...103.045 499,797 A13 .21,000 | 09/06/2011. | 09/15/2021.
29379V BE 2 |ENTERPRISE PRODS OPE ...106.714 998,244 .305 37,500 | 10/02/2014. | 02/15/2025.
29379V BH 5 |ENTERPRISE PRODS OPE ...106.443 997,723 325 37,000 | 05/04/2015. | 02/15/2026.
30231G AT 9 |EXXON MOBIL CORP.... ...104.893 507,610 (1,117) .15,215 | 06/26/2017.| 03/01/2026.
31428X BM 7 |FEDEX CORP. ...103.366 354,570 (558) 11,550 | 09/12/2017. | 03/15/2027.
31428X BU 9 |FEDEX CORP ...102.706 999,197 .357 16,811 | 01/14/2019. | 01/14/2022.
31677Q  BC 2 |FIFTH THIRD BKCIN O ..101.513 ...1,997,260 1,505 57,500 | 09/02/2014. | 10/01/2021.
31677Q BG 3 |FIFTH THIRD BANK ...100.528 499,887 76 11,250 | 06/09/2016. | 06/14/2021.
36164Q 6M 5 | GEN ELEC CAPITAL CORP......ccooiiirricrirrireeieiseenientesisssessssese e ...104.166 469,583 4,424 16,865 | 10/30/2018. | 11/15/2025.
36164Q MS 4 |GEN ELEC CAPITL ...100.096 804,595 24,438 .19,368 | 10/26/2015. | 11/15/2020.
369550 AY 4 | GENERAL DYNAMICS CORP. .. 101.798 | .............1,781,465 | ..............1,750,000 | ............. 1,740,200 1,869 09/11/2017. | 11/15/2024.
370334 BM 5 |GENERAL MLS INC ...102.242 999,097 441 11/17/2011. | 12/15/2021.
370334 CA 0 |GENERALMLSINC ..101.512 483,216 5,622 11/09/2018. | 10/12/2022.
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38141E  C2 3 | GOLDMAN SACHS GRP INC MTN.....ctvuurrmerirerireereninessessensesessesssssssensens | covenne L A05.743 | 1,057,430 | .coooovrrrne 1,000,000 999,341 A3 | e | e | s 3.850 |...... 3.860 |JJ....... 06/30/2014. | 07/08/2024.
38141G  GS 7 | GOLDMAN SACHS GROUP INC........ccvviriiiiniiierieriiiissieiiesseniesissisens | s ...107.340 ..3,756,900 | ..... .3,500,000 3,664,523 | ..o | e (75,740) 01/08/2013. | 01/24/2022.
38141G VM 3 | GOLDMAN SACHS GROUP INC ...106.548 ..1,065,480 .1,000,000 998,592 .304 02/26/2014. | 03/03/2024.
38141G VU 5 | GOLDMAN SACHS GROUP. ...100.876 3,596,876 5,243 01/30/2017. | 04/25/2021.
38143U 8H 7 | GOLDMAN SACHS GROUP INC ...105.830 725,518 3,420 10/23/2018. | 02/25/2026.
38148L AE 6 | GOLDMAN SACHS GROUP L P.....cccovrrverirrirrireinns . 1,245,975 |...106.129 .1,250,000 ...1,247,644 .387 05/19/2015. | 05/22/2025.
38148Y AC 2 | GOLDMAN SACHS GROUP INC........corvrvriiirrnrisirneiersnsseiensssissssessnssssssnsnenes | woneene oo [ e 1,5 | i 1FE ..4,239,843 |..101.417 | .............4,310,223 | ..... 4,250,000 ...4,243,982 2,011 12/12/2017. | 10/31/2022.
404280 BB 4 |HSBC HOLDINGS PLC.......ccoiieirierireeieeereeisssnseniesssesesseesssssssssssssesssssssnse | sevene | oo | cvvverirenes | onees 1FE ...2,003,440 |...106.649 | .............2,132,980 | ..... .2,000,000 2,002,354 (318) 05/24/2016. | 05/25/2026.
406216 BG 5 |HALLIBURTON CO....coovvviirirriirirniernineiersniseesenssssssssssensssssssesssssssssesssesnns | eoneene | oo [overvnneen T | i 2FE| .. 486,200 |...106.732 ....500,000 488,164 1,740 11/09/2018. | 11/15/2025.
423452 AC 5 |HELMERICH & PAYNE.........cootimmimiririinieiisiisssinesienisssessssssssnsnsessenenne | vevene | oo [ evveriene | onees 2FE| s 1,000,000 |...109.256 | ..............1,092,560 | .............. 1,000,000 | ..coovvrenee 1,000,000 12/20/2018. | 03/15/2025.
437076 BM 3 [HOME DEPOT......ocoiiierierinrereerseiseisessssssnensessssesssnsssssssesssssssssssssssnssssssns | seevene | oo | eevnervnen ] [ onies 1FE]| .. 498,775 |...104.511 ....500,000 499,152 122 11/21/2016. | 04/01/2026.
44328M  AK 0 [HSBC BK PLC......ciiiiririiirinieiie et ssessesssssissssesssssssenies. | coveene [ I 1FE| .. ..2,012,500 |...102.754 | ..............2,055,080 | ..... .2,000,000 2,001,600 (1,454) 01/14/2011.| 01/19/2021.
446438 RM 7 [HUNTINGTON NATIONAL BANK........vvereerrimerierineerensseissenssssssessenssseennnns | vevnee | oo [ evnveriens 1 s 1FE| oo 2,646,661 |...100.072 | ..............2,651,908 | .............. 2,650,000 2,649,826 689 02/19/2015. | 04/01/2020.
44644A  AD 9 |HUNTINGTON NB COLUMB..........cocoiviriiiiniieiieninninsiissinsiiesienissisennns | evnene | o [ verreen | s 1FE| .. ..544,907 |...101.696 ....550,000 547,219 1,947 10/22/2018. | 05/14/2021.
452308 AP 4 [ILLINOIS TOOL WKS INC......oevirreriereimerierireresessesissessessessssesssesssssssessnss | coveen A 1FE]| .. .497,760 |...102.468 ....500,000 499,565 244 08/24/2011. | 09/15/2021.
452308 AT 6 [ILLINOIS TOOL WKS INC......ovvuiririireirneieiineiiesiiesisssississessssssessssessssenees | aevene | oo | ceeernnens 1 1FE| oo 2,192,256 |...106.043 | .............2,332,946 | .............. 2,200,000 2,196,451 T77 02/18/2014. | 03/01/2024.
46625H HZ 6 | JPMORGAN CHASE & CO......covviriririiererieiseisiessssiessssssisssnessssssssssensssses | svvens | oo | evsnneenes | oeees 1FE| .. 998,890 |...103.497 .1,000,000 999,818 27 05/05/2011. | 05/10/2021.
46625H JT 8 | JPMORGAN CHASE & CO.... OO [ 1FE| .. ...3,480,470 |..106.967 | ..............3,743,845 | ... .3,500,000 | ..oocvinees 3,491,108 1,970 01/21/2014. | 02/01/2024.
46625H RV 4 | JPMORGAN CHASE & CO......oovviivriiiririnisirnsieissieiessssesssssssssssssssssnsses | svnens | oo | cvvsnrnnens 1 e TFE| o 2,954,980 |...103.049 | ..............3,091,470 | ...ooeounnee 3,000,000 | . 2,966,751 4346 | [ | 00002950 [.....3.130 [AO..co | v 22,125 06/22/2017. | 10/01/2026.
46647P  AY 2 | JP MORGAN CHASE BANK.......ccooieirrimiriirinnirieniseesneisssssesssesssessenssssssnnns | evvnees | oo | veveneens | vevens 1FE| .. ...1,000,000 |...106.635 21,000,000 | .ooovvenees 1,000,000 .2,906 11/28/2018. | 12/05/2024.
49327TM 2T 0 [KEYBANK NATIONAL ASS......cooiiirermiiniinrieiinineserissiessssnssssiesssisesessesnns. | woveene | oo [ vevonnnees | veve 1FE| .. 499,885 |...101.090 ....500,000 499,936 23 09/07/2017. | 09/14/2022.
49327TM  2U 7 [KEYBANK NATIONAL ASS.....ccoviiriririiriirinsiiesiinesienesssesssssssssessesssensnne | vevieee | oo | evverven | ovens TFE| oo 492,970 |...103.931 | ..o 519,655 | oo 500,000 494,736 1,541 11/07/2018. | 03/07/2023.
501044  CZ 2 |KROGER CO....oovvrirririerierrieriesisseseesssissessesssssssessssessssssssssssssessssessesses | sonseen | oo | cvevenneens | e 2FE 999,680 |...101.614 .1,000,000 999,910 47 10/21/2014. | 11/01/2021.
501044 DE 8 |KROGER CO.....ccoorvriiirirriernireienisissssisensssssesssssesesssssssssssssesnsssessesssnsnes | sevens | oo | evvnernnensd [ e 2FE| .. ...1,154,475 |...100.652 1,250,000 | ..oovrenen. 1,179,479 9,022 02/16/2017. | 10/15/2026.
534187 BB 4 |LINCOLN NATL CORP IND......osvrurirrercemmninermerssesssnesssnsssesssessssesssenssnsssenss | wnseen | oo | oeveneenne | vevens 2FE| s 1,003,690 |...103.985 | ..............1,039,850 | .....ccco..cc. 1,000,000 | ..coovvvnnee 1,000,664 (423) 06/22/2011. | 06/24/2021.
548661 CQ 8 |LOWES COSINC ..998,180 |...100.196 .1,000,000 999,935 219 04/12/2010. | 04/15/2020.
548661 CV 7 |LOWES COSINC ..999,270 |...103.006 .1,000,000 999,840 81 11/16/2011. | 11/15/2021.
55616X AF 4 |MACYS RETAIL HLDGS INC ..276,737 |...101.908 278,464 .248 01/10/2012. | 01/15/2022.
574599 BH 8 |MASCO CORP ..380,000 |...107.434 380,000 03/05/2012. | 03/15/2022.
574599 BJ 4 |MASCO CORP 424,490 |...108.904 424,586 79 11/06/2018. | 04/01/2025.
57629W CF 5 | MASSMUTUAL GLOBAL FUNDING . 349,573 |...100.052 349,895 143 09/19/2017. | 09/22/2020.
58013M EY 6 |MCDONALDS CORP MED T. LS... A 1,533,795 |...107.877 .1,618,155 ...1,524,134 (3,516) 02/23/2017. | 01/30/2026.
58933Y AR 6 [MERCK & COINC NEW.....cooiiiiimiinrieiienieeisessssisessesssessssessssissesssssanses | cnvenn 998,350 |...103.556 ..1,035,560 999,101 162 02/05/2015. | 02/10/2025.
58933Y  AX 3 [MERCK & COINC.....covviiireriiiirirnisisisssiersssseiessssisssesssissssssesssssssssesssssnes | wenene 994,380 |...108.277 ..1,082,770 994,771 .391 17,000 | 03/05/2019. | 03/07/2029.
59156R  BH 0 |METLIFE INC 1,999,840 |...106.535 ..2,130,700 ...1,999,925 16 .72,000 | 04/07/2014. | 04/10/2024.
59156R BM 9 |METLIFE INC 506,215 |...104.023 504,417 (784) 15,000 | 08/25/2017. | 03/01/2025.
59217G  AX 7 |METLIFE GLOB FUNDING INC.......cocoiviriviereirierirnesnenissieesiessensesessssnes | eoneees ...102.898 | ..............2,057,960 | ..... .2,000,000 | .ooocvenees 1,999,659 06 | e e | 0003.000 [......3.000 [ | rrnnn28,500 | e 60,000 |01/03/2013. | 01/10/2023.
59217G  CK 3 |METLIFE GLOB FUNDING | ...103.709 500,000 499,215 89 .15,000 | 09/12/2017. | 09/19/2027.
59562V AY 3 |BERKSHIRE HATHAWAY ENERGY.....ccooviviiieiiiisinnieisessiensssiessssessnnnns | wonvene ...105.949 11,000,000 | ..ocovvenee 1,002,763 (653) 37,500 | 11/08/2018. | 11/15/2023.
60920L AC 8 | MONDELEX INTL HLDINGS NE.......ccciiumirimrrierienireesseisesesessessssessessssssnens | soeeees ...100.009 | ..............2,500,225 | .............. 2,500,000 2,468,486 | .....cooerervriniinens | e 16,629 | ..cevvreevrrvernns | evnereniiinerineninnee [0000:2.000 |00 2710 {AOue | crierrnen 8,750 | e, 50,000 | 11/29/2016. | 10/28/2021.
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617446  8G 7 |MORGAN STANLEY.......cooomirimrimeerinineierierineessenssssssessesssssssensssssssssssssnnes | vnenen | oo | overeverenne | eeeene IFE | i 258,123 |..113.040 | .................282,600 | .....co0orrenee 250,000 257,612 (B11) | oevereeerrerrrniees [ [ 4431 | 4.050 [Jdooiee | o 4,862 | e 5,539 |02/20/2019. | 01/23/2030.
61744Y AH 1 |MORGAN STANLEY. .997,910 |...101.832 ....1,000,000 998,968 A3 e e [0 2,750 [ 2.790 |MN......| o0 3,208 | . 27,500 | 05/16/2017. | 05/19/2022.
61744Y AP 3 [MORGAN STANELY. 473,800 |...107.594 500,000 476,177 2,105 | oo [ v [0 3772 [ 4410 (o | 8225 | e 18,860 | 11/14/2018. | 01/24/2029.
61746B  DJ 2 | MORGAN STANLEY. ..1,010,040 |...104.757 | ..............1,047,570 | ..............1,000,000 | ............. 1,003,569 (1,051) | oo e [0 3750 | i 3.620 |FA....| 13125 | L 37,500 | 02/27/2013. | 02/25/2023.
61746B  DQ 6 | MORGAN STANLEY. ,626,786 |...106.377 2,638,830 2,322 [ oo | e | 03875 | 3.980 102,688 | 04/23/2014. | 04/29/2024.
61746B  ED 4 |MORGAN STANLEY. ..101.199 | ............. 1,264,988 | ..............1,250,000 | ............. 1,247,500 1,281 [ [ e [ 00.2.625 | o 2.730 11/114/2016. | 11/17/2021.
61761 VL 0 |MORGAN STANLEY. ...106.235 2,447,753 A9 | e [0 3.700 [ 3.720 10/20/2014. | 10/23/2024.
637432 NG 6 |NATIONAL RURAL UTIL COOP ...105.487 998,519 227 | s | e | 0000 3.250 [ 3.270 10/20/2015. | 11/01/2025.
65364U AK 2 |NIAGARA MOHAWK PWR CORP ...105.169 999,992 1 [ | e | 20,3508 | .o 3.500 09/23/2014. | 10/01/2024.
65364U AL 0 |NIAGARA MOHAWK PWR C L1502 e 1,115,020 e 1,000,000 e 1,000,000 8 | e e [0 4278 | 4.270 11/29/2018. | 12/15/2028.
655844 BJ 6 |NORFOLK SOUTHERN CORP. ...102.070 997,327 1,130 [ [ e [ 0:3.000 | oo 3.120 03/12/2012. | 04/01/2022.
655844 BT 4 |NORFOLK SOUTHERN COR.......coouivimirirririiisriieriesiesissesssiessssesssesesseons ...104.505 998,820 A39 e e |00 3150 [ 3.160 05/22/2017. | 06/01/2027.
664397 AK 2 |EVERSOURCE ENERGY. e . ..101.499 | ..............2,029,980 | ..............2,000,000 | ............ 1,970,052 8,372 [ oveeerrerierieens | errerersninsiieniiens | 0000 2.800 | oo 3.270 12/03/2014. | 05/01/2023.
665501  AJ 1 |[NORTHERN NAT GAS CO DEL......covviiririiiieriniiieerieissiierssiesessssisnsenins | eevees U USROS [ I 1FE| ... 102413 | ..............2,048,260 | ..............2,000,000 | ............. 1,999,947 36 | v e 4250 | 4.250 04/15/2011. | 06/01/2021.
665859 AM 6 | NORTHERN TR CORP.......ccocivieririiriirieriereiceieeissssiessesssessenssssesesssssenens | coeees e . 1FE| .... ...102.419 999,973 15 [ s [ [20.3.375 |, 3.370 08/17/2011. | 08/23/2021.
665859 AN 4 |NORTHERN TRUST CORP. LSeo [ [ e [ s 1FE ..101.268 | ..........e......506,340 | ...oorvirnnnnns 500,000 499,601 A48 | e e |20 2,375 [ 2.400 07/30/2012. | 08/02/2022.
674599 CH 6 |OCCIDENTAL PETE CORP.......ocoviviiieririinirnnisissisiensssiessssssssenssssssnsennes | srvnees [ PO [ IOV 2FE]| ... ...102.660 500,000 488,114 1647 [ v [ v [ 03400 |, 3.820 10/30/2018. | 04/15/2026.
68233) AZ 7 |ONCOR ELEC DELIVERY. (XSO0 R PO I O 1FE]| ... ...102.255 ....2,050,000 | . 2,046,832 550 | e | e | 0000 2.950 [ 2.980 03/19/2015. | 04/01/2025.
682330  BH 6 |ONCOR ELEC DELIVERY......cocosviirnrieirerinisireniisesssiessssssesenssisssessssssnsens | sveeees [ RO [ IOV 1FE| ... ...109.412 300,000 297,469 236 | e e |00 3700 [ 3.810 11/14/2018. | 11/15/2028.
693304 AU 1 |PECO ENERGY CO....coevurreriermiiirierieriesesseisssssesiesssesssssssssssssssesssesssssesns. | soneees U (SRR [ IO 1FE| .............1,999,440 |..... 99.872 ....2,000,000 | ..cooovrrenee 1,999,802 13 e e [ 1700 | 1.700 09/14/2016. | 09/15/2021.
693476  BL 6 | PNC FUNDING CORP........ccomiirireieineiiseisesisesisesesssssssssssssssessessssssenss | coeeees [ [SSPURRIN I 1FE 2 101.503 | .o 507,515 | i 500,000 499,798 320 | e [ e | 8375 [ 4.440 08/04/2010. | 08/11/2020.
69353R  FC 7 [PNCBK N APITTSBURG......cccostvirierierinriienirineiieniesssesssssessssessnssienes. | cviens U [SSPOOOOON [ IO 1FE]| ... ...100.021 ....2,000,000 | ..coovvvenee 1,999,704 T63 | e e 0000 2.000 [ 2.030 05/16/2017. | 05/19/2020.
69353R  FL 7 [PNCBK N APITTSBURG......ccoesvrerecrieriesiresise s sssssessssessiennes. | cviees [ SRR [ IV 1FE]| .... ...104.905 497,887 B8 | e e | 0000 3.500 [ 3.630 10/31/2018. | 06/08/2023.
69362B AW 2 [PSEG POWER.......covviiiririieisiiierisieese s ssessssessesssssssssessssssnns | aesene e ...100.895 999,844 526 | o e |20 5.125 [ 5.180 03/29/2010. | 04/15/2020.
695114 CM 8 | PACIFICORP ...102.464 2,549,215 515 | e e | 0000 3.850 [ 3.870 05/09/2011. | 06/15/2021.
701094 AJ 3 |PARKER HANNIFIN CORP. ...104.292 381,180 2,236 | oo | e | 000 3:250 [ i 4.010 11/09/2018. | 03/01/2027.
70109H AL 9 | PARKER-HANNIFIN CORP... ...104.732 998,834 216 3.320 ..33,000 |11/18/2014. | 11/21/2024.
713448 CT 3 |PEPSICO INC ..103.591 | ............. 1,916,434 | ..............1,850,000 | ............. 1,850,132 [ ..o [ e (26) [ v [ e [ 002,750 | e, 2.740 |AO...... | ccerersern.8,620 | oo 50,875 | 09/12/2017. | 04/30/2025.
713448 DC 9 |PEPSICO INC ...100.206 999,823 222 [ | e [ 002,150 [ 2170 |AO..... | wooveerernh599 | 21,500 | 10/08/2015. | 10/14/2020.
718546 AR 5 | PHILLIPS 66 PARTNERS ...109.054 289,724 1,027 [ [ e [ 0.3.900 | oo 4.400 10/30/2018. | 03/15/2028.
72650R BD 3 | PLAINS ALL AMERN PIP. ...103.553 244918 1,210 [ [ [ 202.3.850 | o 4.430 10/31/2018. | 10/15/2023.
72650R  BF 8 | PLAINS ALL AMERN PIP. ...102.886 749,405 1 e e 000 3.600 [ 3.610 09/02/2014. | 11/01/2024.
74005P  AY 0 |[PRAXAIRINC......... ...102.695 999,360 B08 | oo | e | 4050 [ 4.100 03/01/2011. | 03/15/2021.
74005P BN 3 |PRAXAIRINC.......... e ..102.378 | ..............2,047,560 | ..............2,000,000 | ............. 1,995,843 T52 | e e | 0000 2.650 [ 2.690 01/29/2015. | 02/05/2025.
740189 AL 9 | PRECISION CASTPARTS CORP.......ccomivirreririnirmeriessiesisenesssessssssessesssesens | woneees U (ST [ I 1FE ...100.050 | ..............1,500,750 | ..............1,500,000 | ............. 1,500,027 [ ..oocerrirerierireeens [ e (57) [ v e [ 002,250 | oo, 2.240 09/16/2015. | 06/15/2020.
755111 BR 1 [RAYTHEON CO...oouiiiiiicieiieiiee et ...100.226 999,967 269 | e | 4400 4.420 11/12/2009. | 02/15/2020.
760759 AH 3 |REPUBLIC SERVICES INC ...100.449 499,998 9 | o e [ 05,000 | o 5.000 ..25,000 |03/01/2010. | 03/01/2020.
760759 AM 2 |REPUBLIC SVCS INC. ..107.679 | .............1,076,790 | ..............1,000,000 | ............. 1,029,469 (8,044) | ..o | e | 08750 | e 3.810 |MN......| vooceeeer 8,089 | oo 47,500 |11/07/2018. | 05/15/2023.
760759 AR 1 |REPUBLIC SVCS INC ..102.417 497,477 BAT [ | e [ 002,900 [ 2,980 | | v 7,250 | e 14,500 | 06/23/2017.| 07/01/2026.
760761 AD 8 |REPUBLIC SVCS INC ] . ...106.073 499,992 4 5250 [MN.....| coe0e..3,354 | oo 26,250 | 11/18/2009. | 11/15/2021.
806854 AB 1 | SCHLUMBERGER INVT SA.......cooiiiiiriniiieiieeineisssississssseessseesssssssssssssenes | soeeees U USROS [ I ...102.219 499,688 AT5 | e | e | 20000:3.300 | e 3.330 |[MS..o.| oo 4,904 | e 16,500 | 09/07/2011.| 09/14/2021.
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806854 AH 8 | SCHLUMBERGER INVT SA.......cooiiiiiierierieineessssesssessesssseessssssssessnenes ...105.798 2,011,241 (2,650) | cvvvvereereerrnins | cerirerineenenieneins | 00003650 | ooec 3.490 08/27/2015. | 12/01/2023.
822582 AM 4 |SHELL INTERNATIONAL FIN.... ...100.534 999,866 562 [ v | e | b 375 [ 4.430 03/18/2010. | 03/25/2020.
822582 AS 1 |SHELL INTERNATIONAL FIN.... ...101.337 2,670,062 8,994 [ .o | e | 002,375 [ 2.740 11/18/2016. | 08/21/2022.
82620K AE 3 |SIEMENS FINANCIER ...105.364 A9 | e 200 3.250 [ 3.280 05/18/2015. | 05/27/2025.
828807 CS 4 |SIMON PPTY GROUP LP. ...105.299 315 3.390 09/03/2014. | 10/01/2024.
828807 CY 1 |SIMON PROPERTY GROUP LP ...105.217 249,523 B1 | e | e | 000003250 | e 3.280 11/15/2016. | 11/30/2026.
828807 DB 0 |SIMON PROPERTY GROUP LP ...101.564 754,520 (1,767) | oo | e | 00002625 | oo 2.370 , 08/28/2017. | 06/15/2022.
842434 CM 2 | SOUTHERN CALIF GAS C ...104.450 998,137 362 | s | e |00 3150 [ 3.190 |MS...... 29275 | s 31,500 | 09/08/2014. | 09/15/2024.
84756N AD 1 | SPECTRA ENERGY PARTN ...108.872 2,563,741 | .ovvovvrerviierens | v (13,632) [ ..o [ [ 4750 | s 4.080 [MS......| oo 34,965 | ........ 118,750 | 03/24/2014. | 03/15/2024.
84756N AH 2 | SPECTRA ENERGY PARTN ...103.520 609,706 4,984 | ..o | e | 0003375 | s 4.440 10/29/2018. | 10/15/2026.
857477 AG 8 | STATE STR CORP ..102.968 | .............1,544,520 | ..............1,500,000 | ............. 1,499,264 B4 | e e | 8375 [ 4410 [MS...... 03/02/2011. | 03/07/2021.
857477 AN 3 | STATE STR CORP ...105.463 415,819 1,654 [ .o [ v [ 03,300 | e, 3.780 | JD....... 10/30/2018. | 12/16/2024.
857477 BC 6 | STATE STR CORP ...105.801 500,000 | .ooovveermerierineens [ [ | e [ 003776 |, 3.770 | JD....... ...1,468 11/28/2018. | 12/03/2024.
871829 AZ 0 |SYSCO CORP. ...107.541 ...1,505,000 | ...ocovvenee 1,512,196 (1,113) | o [ [0 3750 | i 3.650 |AO...... | wooerenee 14,109 11/22/2016. | 10/01/2025.
871829 BC 0 |SYSCO CORP. ...105.419 300,000 285,279 1,924 | [ [ 03,300 | o 4.160 [Jooies | s 4,565 , 10/30/2018. | 07/15/2026.
871829  BF 3 |SYSCO CORP.....covuivicrieireirssiiseiieniesiseessssisssssssesssssssssssssssssssssssessesnsns | vnnne | oo | oeereerens | e 2FE | s 507,425 |..104.778 | ................523,890 | ..oovvvirnnns 500,000 505,895 (685) | +evvverereerrrinns [ e [ 00.3.250 | oo, 3.070 | Jdees | o 7,493 | 16,250 | 09/06/2017. | 07/15/2027.
88579Y AR 2 [BM CO. it | i .996,150 |...105.129 997,702 BT i | e [ 003,000 . 3.040 |FA.......| v 12,000 | ..o 30,000 |08/04/2015. | 08/07/2025.
89236T CF 0 [TOYOTAMOTOR CREDIT CORP......cooirirrireerrieineissesssenssssesesssssssesnsees | snvenne .999,250 |...100.029 ....1,000,000 999,969 AB6 | e | e | 00002150 [ 2.160 |MS......| oovereern 8,510 | o 21,500 | 03/09/2015. | 03/12/2020.
89236T DP 7 |TOYOTAMOTOR CREDIT. LS... ...101.503 500,000 503,539 (1,688) | cvoovvreererrrinrires [erererverisirnrrenins [ 20002600 | oo 2240 | | 8,139 | e 13,000 | 06/23/2017.| 01/11/2022.
904764  AM 9 | UNILEVER CAP CORP........ovvumremerinirienienieessssssnisesiessesessssssssssessenssesens. | soneees ,993,220 |...102.686 ....2,000,000 | ..cooovrrenee 1,999,100 TTT | e v | e 4.250 | 4290 [FA.....| 33,292 | e 85,000 |02/07/2011. | 02/10/2021.
907818 DG 0 | UNION PAC CORP........covuuriuiireireisesiesisessses e is s ssseeees L A01.781 [ 1,017,810 | e 1,000,000 999,412 521 | e e | 0004000 4.050 [FA......| ... 16,667 | .oconc 40,000 |07/28/2010. | 02/01/2021.
907818 DM 7 |UNION PACIFIC CORP ...102.500 999,813 B8 | oveerrerinrirenins | erverinneereninninns [ 000 2.950 [ 2.950 |Jdvine | e 13,603 | e 29,500 | 06/06/2012. | 01/15/2023.
907818 ED 6 | UNION PACIFIC CORP ..105.402 | ..............1,054,020 | ..............1,000,000 | ............. 1,011,940 (1,921) | oo | eerrerrneenenineins | 000003250 | e 3.010 |FA.oooo| v 12,278 | e 32,500 | 10/26/2015. | 08/15/2025.
907818 EH 7 |UNION PAC CORP.... ...102.228 987,522 1,818 | v [vrrervnsereniieins [0 2750 [ 2970 [MS......| oo 9,167 | 27,500 | 02/27/2017. | 03/01/2026.
907818 EY 0 |UNION PAC CORP.... ...110.436 419,400 B9 | e e | 0000 3.950 [ 4130 [MS...... | coeeeern 5,176 | e 21,078 | 10/31/2018. | 09/10/2028.
91159H HA 1 |U S BANCORP MTNS BK ..102.944 | ..............1,544,160 | ..............1,500,000 | ............. 1,499,053 B45 | e 4125 | 4170 [MN.....| ...........6,359 | .......... 61,875 | 05/19/2011. | 05/24/2021.
91159H HN 3 |U S BANCORP MTNS BK ...100.286 ,002,860 912,944 11,457 3.890 ..23,750 | 10/31/2018. | 07/22/2026.
91159H HP 8 | U S BANCORP MTNS BK ...101.577 ..3,199,676 | ..............3,150,000 | ............. 3,147,677 1,081 [ e [ e [ 00.2.625 | o, 2.660 01/19/2017. | 01/24/2022.
91159H HU 7 |U S BANCORP MTNS BK ..109.937 | ..............1,649,055 | ..............1,500,000 | ............. 1,498,829 ATA | i i 2000 3.950 [ 3.960 11/13/2018. | 11/17/2025.
913017 BR 9 |UNITED TECHNOLOGIES CORP ...100.757 999,828 581 | s e | e 8.500 | 4.560 02/23/2010. | 04/15/2020.
913017 BV 0 |UNITED TECHNOLOGIES CORP ..102.549 | .............1,025,490 | ..............1,000,000 | ............. 1,000,301 (118) [ v [ ervervnnererneiens [ 003,100 | 3.080 02/10/2014. | 06/01/2022.
92343V BY 9 |VERIZON COMMUNICATIONS IN ..107.731 ,077,310 999,235 B3 | e e | 4150 [ 4.170 . 03/10/2014. | 03/15/2024.
92343V DY 7 |VERIZON COMMUNICATIO ...110.990 500,000 497,936 252 | e | e | 8125 [ 4.190 10/26/2018. | 03/16/2027.
925524 BG 4 |VIACOM INC. ..102.770 ....1,250,000 | c.vvvriene 1,247,029 2424 | oo | e | 004500 4.710 02/14/2011. | 03/01/2021.
92553P  AJ 1 [VIACOM INC NEW. ...103.460 498,129 901 | s e |00 3.875 [ 4.070 12/07/2011. | 12/15/2021.
92553P  AX 0 |VIACOM INC NEW ...105.880 309,820 250 | e e |00 3.875 [ 3.970 03/04/2014. | 04/01/2024.
927804 FS 8 |VIRGINIA ELEC & PWR CO . ...104.09 | ..............2,081,920 | ..............2,000,000 | ............. 1,984,734 2,561 3.250 09/15/2015. | 05/15/2025.
92857TW  BK 5 | VDAFONE GROUP PLC........cooitiiiiriieiteieisesiesisesses e ssssssssssssssesesessns ...110.826 24689 | oo [ e [ 8375 [ 4.630 10/19/2018. | 05/30/2028.
931142 DP 5 | WAL-MART STORES INC ...105.147 3,039,654 (8,558) | cvvvverrerreirnies | verirerieriinricnnins | 0000.3.300 e 2.960 02/15/2017. | 04/22/2024.
931142 EE 9 |WALMARTINC ..110.271 ....1,000,000 987,451 1,227 [ oo | e [ 203,700 | e, 3.870 10/31/2018. | 06/26/2028.
94106L  AZ 2 |WASTE MGMT INC DEL......couuiiriiiniireireriseisesiesisseissesssessesssesssssessssnsinns 105183 | oo 2,103,660 | ...oocvvneen. 2,000,000 | .ooovrvnees 1,997,589 B02 | e e | 00000 3.500 | i 3.530 05/05/2014. | 05/15/2024.
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94974B  EV 8 |WELLS FARGO CO MTN BE.......ciiuireierieririneerneiseriessneesesisssesssssssnsnenins | seeeee | oo | cvvverinene | onees 1FE| cooovine 2,616,730 |...103.266 | .............. 2,581,650 | ..oovreneen 2,500,000 2,539,202 | .ooocvirericirineinens | i (30,539 | .vvrerermeernrrines [ e [ e 4.600 |...... 3.270 |AO...... | ovvrenees 28,750 | ........ 115,000 | 05/10/2017. | 04/01/2021.
94974B  GA 2 |WELLS FARGO CO MTN Bu...oovviiririeirenieinissienisssesessssissnssssssssssssenssnsnes | wnvene ..104.902 | ..............1,730,883 | ..............1,650,000 | ............. 1,647,728 A4 | | | s 3.300 |...... 3.330 09/02/2014. | 09/09/2024.
94974B  GH 7 |WELLS FARGO CO MTN Bu..covvorririirrineimerierssesesenisessesssesssesssesssseesssssses | svveene ...103.185 2,495,401 B16 | oo | e | s 3.000 |...... 3.030 02/11/2015. | 02/19/2025.
95709T AL 4 |WESTAR ENERGY INC . 104.537 | .............1,045,370 | ..............1,000,000 | ............. 1,000,000 3.250 |...... 3.250 11/05/2015. | 12/01/2025.
96949L  AB 1 |WILLIAMS PARTNERS LP. ...106.085 255,754 (895) X 3.550 08/28/2017. | 09/15/2025.
96949L AD 7 |WILLIAMS PARTNERS LP. ...104.274 473,734 2,895 | oo [ e [ e 3.750 |...... 4.590 10/26/2018. | 06/15/2027.
96950F AD 6 |WILLIAMS PARTNERS LP. ...100.593 2,000,022 (104) 5.250 |..... 5.240 02/04/2010. | 03/15/2020.
96950F AM 6 |WILLIAMS PARTNERS LP. ...106.705 999,018 210 | e | e | e 4.300 |...... 4.320 02/27/2014. | 03/04/2024.
98389B AT 7 [ XCEL ENERGY INC....ooiiiiiririiiiiiniieiseisie e sssssesesssssessessnes. | sesene ..101.062 | .............1,364,337 | ccoevinne 1,350,000 | ....ccovvenee 1,349,829 T4 | o | e | e 2.600 |...... 2.600 11/28/2016. | 03/15/2022.
00206R DW 9 |AT&TINC. ...100.233 928,000 927,964 8 850 |...... 2.850 05/17/2017. | 05/25/2024.
01626P AD 8 |ALIMENTATION COUCHE ...101.195 746,354 [CHU) | IS NN PO 4214 | ... 2.850 01/14/2015. | 08/21/2020.
03524B  AG 1 |ANHEUSER BUSCH INBEV.......cccoovimiririiiiinineineiisssiesiseresssssssiesiessenins | coveene cerrennnn2,029,406 | ... 99.993 2,636,128 2,937 | oo [ e [ 2.600 |...... 2.720 09/06/2017. | 05/15/2024.
037833 CY 4 |APPLE INC....stviuiirierieeicesssissis ettt sssssssnsns | sreees 1FE]| ... 101.062 . 2,102,616 (5720 ) ST FSRRRRI PPN 2513 | ... 2.480 09/05/2017. | 08/19/2024.
05590H  AQ 0 [ BMW CDAINC......oviiiiiiieiniiietssiseienisi s essenssnsns | eniaes 1FE| .............1,936,600 |..... 99.473 ....2,000,000 | ..ocovveeee 1,964,782 23,359 [ covvrerierineins | e | e 1.830 |...... 3.070 10/15/2018. | 06/15/2021.
05590H AR 8 | BMW CDAINC......oivirririerriiirierienieseseessssisseniensesssseesssssssssesssesssenssninns | cviees 1FE| ...oovvvene... 499,845 | ... 99.824 , 500,000 499,968 39 | s [ e [ 1.780 |...... 1.780 10/12/2016. | 10/19/2020.
060505 FM 1 | BANK AMERICA. ..ot isessesissessssisssssssssssssssssssssssssssens | cnneen | oo | oeveeeenns | vevens 1FE L0121 | 4,044,840 | .............. 4,000,000 | ..ocoorneens 4,031,320 (3,600) | cvvvvereirreineins | e | s 2932 |..... 2.770 05/01/2019. | 04/25/2025.
06367X  KF 7 [BANKMONTREAL QUE.........cosiiiiiiiinimiieiniisiesisssessnsessssssesssssssssensnses | wnvene Al. 1FE| ... ...100.078 1,380,958 B4 | e v [ s 2.100 |...... 2.100 10/01/2015. | 10/06/2020.
06368A AA 8 |BANK OF MONTREAL 1FE]| ... ...101.864 4,452,363 | ..oovvieeerniinens | e 12,398 [ .o [ e [ e 2.700 |...... 3.040 10/01/2018. | 12/09/2026.
06368A AD 2 |BANK MONTREAL 1FE| ... ..101.715 2,554,138 (TB2) | vvovvereverenrinns [ e [ v 2.700 |...... 2.210 12/04/2019. | 09/11/2024.
064151 WY 5 | BANK NOVA SCOTIA HALIFAX 1FE]| ............2,659,612 | ... 99.994 2,559,387 (124) 2.290 2.200 12/04/2019. | 06/28/2024.
07813Z BG 8 |BELL CANADA ...101.526 508,821 (5,170 | cvvvvereirveinnin | cererneersseiseiienins | s 3.150 |...... 2.060 10/17/2016. | 09/29/2021.
07813Z BT 0 |BELL CANADA ..103.893 | ............. 1,178,147 | .............. 1,134,000 | ............. 1,131,194 .399 3.550 3.590 02/24/2016. | 03/02/2026.
07813Z BW 3 |BELL CANADA ...100.427 2,586,351 ABT | e | e | e 2.700 |...... 2.710 02/22/2017. | 02/27/2024.
07813Z CB 8 |BELL CANADA ...100.214 1,997,291 AB1 | | e | e 2.750 |...... 2.780 05/10/2019. | 01/29/2025.
13509P ER 0 | CANADA HOUSING TRUST ..102.724 7,416,227 | oo | s 14,209 2.550 |..... 2.780 10/01/2018. | 03/15/2025.
13607G  FB 5 |CIBC. | | e IFE i 1,242,688 ) .....99.168 | .............1,239,600 | ..............1,250,000 | ............. 1,242,799 112 2.350 |...... 2.480 12/04/2019. | 08/28/2024.
136375 BV 3 | CANADIAN NATL RY CO. A 998,567 702 . 2.920 11/07/2011. | 12/15/2021.
13638Z DB 8 | CANADIAN NATL RESOURCES.........cooeieeeeieeseeeeeresesissssiessessensesnesnsessions | conene | oo | evveerienes | eeeiFE | 1,999,540 |.....99.968 | ..............1,999,360 | ..............2,000,000 | ............. 1,999,935 AB5 | e | e | s 2.050 |...... 2.050 05/23/2017. | 06/01/2020.
14161Z CY 2 |CARDSIITR...cccovvrrnee ...100.060 2,600,000 | .oooorvererireririeiinnes [ s [ | | o 2427 |...... 2.400 11/07/2019. | 11/15/2024.
17039A  AF 3 |CHOICE PPTYS REAL ES ...105.383 476,131 (2,549) | oo | e | e 4.055 |...... 3.360 04/14/2016. | 11/24/2025.
17039A AG 1 |CHOICE PPTYS REALES ...101.632 599,000 | ...uvverrireriieriinins [ [ [ | 3.196 |...... 3.190 03/01/2016. | 03/07/2023.
172967 JB 8 | CITIGROUP INC ...102.202 . 2,436,128 18,526) 3.390 |...... 2.560 . 09/06/2017. | 11/18/2021.
29250N AQ 8 |ENBRIDGE INC ..101.882 | .............1,273,525 | ..............1,250,000 | ............. 1,249,448 207 [ e | e [ e 2.900 |...... 2.910 06/27/2017. | 07/15/2022.
292502 AT 5 |ENBRIDGE PIPELINES INC, ...104.631 722,328 04 | e | e | s 3.450 |...... 3.460 09/24/2015. | 09/29/2025.
29251Z BC 0 |ENBRIDGE INC ...102.133 895,670 (6,744) | cooovereervrinen | e | s 3.190 |...... 2.340 06/06/2017. | 12/05/2022.
31430W  AB 0 |FED CAISSES DESJARDINS. ...100.550 2,500,000 2.394 2.390 08/22/2017. | 08/25/2022.
37638Z BG 8 |GLACIER CREDIT CARD TR ...100.078 900,000 2.237 2.230 . 06/18/2015. | 09/20/2020.
38141G VY 7 | GOLDMAN SACHS GROUP INC.......ccosvvemerrerimrirneriseirnerisseisersesssesssseessessenss [ cvneenn | oo | ceeeeen 1,8 | e IFE | ce.2,000,000 | ... 99.776 2,000,000 | eoouvererirerereninnes [ e [ | e | v 2433 |..... 2.430 04/19/2017. | 04/26/2023.
40427TH  TB 9 |HSBC BANK CDAL.......cviiriririeiisinniersniseesississssssssssnsssssesssssssssesssssssssssssnnss | sveens | oo | eevvevnninns | eoend IFE | viii000.2,057,328 | ... 99.814 . 2,063,294 2,581 | oo e [ 2170 |...... 2.300 08/24/2017. | 06/29/2022.
40427H TC 7 |HSBC BANK CDA ...100.600 +...2,000,000 | ..coorrrnnee 1,974,799 7,755 | oo [ e [ e 2542 |...... 2.970 06/20/2018. | 01/31/2023.
404280 BE 8 |HSBC HOLDINGS PLC........ ..102.033 | .............1,530,495 | ............ 1,500,000 | .....ccooeec. 1,500,000 | ..ooverirererireinens | e | e | e | e 3.19 |...... 3.190 11/29/2016. | 12/05/2023.
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438121 AN 5 |[HONDA CANADAFIN ..100.539 | ..............8,294,468 | ..............8,250,000 | ..... 8,201,686 | ...oovvrrererrrrirens | e 14,009 [ .o [ [ 002,837 |, 2720 [MS......| v 69,959 | ........ 130,021 | 04/09/2019. | 03/01/2023.
448055 AM 5 |HUSKY ENERGY INC ...102.831 275,780 26 | oo | s [ 000 3.550 [ 3.560 [MS...... | covverenne 2,980 ...9,798 | 10/06/2016. | 03/12/2025.
47788Z AA 9 |JOHN DEERE FINANCIAL ..101.411 2,000,818 (624) | ..o [ [03.070 |, 3.040 | s | i 27,252 | .........46,176 | 10/18/2018. | 07/23/2021.
47788Z AB 7 | JOHN DEERE FINANCIAL ...101.634 5,011,488 (4,961) | coovvoreeneiinnns | e | 2000.2.990 e 2.870 [ | e 70,040 | oo 74,750 | 01/10/2019. | 01/14/2022.
47788Z  AC 5 | JOHN DEERE FINANCIAL.........coooorrvrrieniinsiesisesssssssssssensssssssessssssssssssnsenss | sovvees | oo | eviveniienns | oes IFE | i 2,488,125 | ... 99.768 2,489,781 1,656 [ ..o [ e [ 1002460 | o, 2.560 .14,996 04/08/2019. | 04/04/2024.
539472 BT 3 |LOBLAW COSLTD..... ...101.355 710,208 (21,897) | evvreererieeinns [ [005.220 | e, 2.020 02/27/2015. | 06/18/2020.
539481 AJ 0 |LOBLAW COSLTD..... ...107.563 2,030,187 (32,910) 2.890 09/05/2017. | 09/12/2023.
539481 AL 5 |LOBLAW COSLTD..... ...105.194 3,128,766 (19,524) | ..o [ v [20.3.918 |, 2.880 04/09/2019. | 06/10/2024.
565018 DB 1 |MANULIFE BANK CDA.......cocovvumririeiinrineineeisesesssnsiessssssssisssssssssssssennes | cvnnens | oo | seereennens | e IFE | eie..8,010,020 ... 99.805 8,009,792 (228) | .oververicniiiens [ [0 2.378 | 2.350 12/04/2019. | 11/19/2024.
617446 8D 4 |MORGAN STANLEY ...101.168 . 2,537,858 99 | v | e | 000 3.000 | e 3.000 01/31/2017. | 02/07/2024.
775109 BA 8 |ROGERS COMMUNICATIONS ...105.362 | ..............3,055,498 | ..............2,900,000 | ............. 3,041,339 (27,041) | oeveeeerneinns [ [ 204000 | oo, 2.760 04/08/2019. | 03/13/2024.
780086 KD 5 |ROYAL BANK CDAL.......ccoomivririirinirieiinniineniesisssisssisssiesssenssssssssssssnesenes. | aonneee | oo | cveriverine | e IFE | iii0000.2,691,630 | ... 99.653 . 2,691,900 270 | e e |0 1.968 [ 2.110 12/04/2019. | 03/02/2022.
780086 NK 6 |ROYAL BANK CANADA . . . 100.274 | e ....4,100,000 | ..ocvorvene 4,059,361 9,682 2.590 06/20/2018. | 12/05/2023.
780086 QC 1 |[ROYALBANK CDA........oooiiviiiieineirerniineisnissnesssienssssseenssssssssssssssssssnenss | evvnees | oo | wvveveninne | oo TFE | v 2,984,270 |...102.345 | .............. 3,070,350 | .ooovveneee. 3,000,000 2,988,418 3,150 | oo [ [ 00 2.949 [ 3.070 10/01/2018. | 05/01/2023.
82028K AR 2 | SHAW COMMUNICATIONS.........ocorimrirrererimeeseriessesssessssesesssesssesssenssnenns | coveene ettt | e | e 01/16/2015. | 12/07/2020.
82028K AT 8 | SHAW COMMUNICATIONS.......coviirierirneererineinerssessesesesesssissessssssssnsssns | aevene | oo [ ceveeriinees | onees 2FE| s 1,325,763 |...105.863 | .............. 1,323,288 | ..cooovvenne 1,250,000 | ..cooovvvnnee 1,314,914 | i [ e, (10,849) [ ..o [ e [ 04350 | oo, 2.990 |WJ....... 04/08/2019. | 01/31/2024.
82028K  AX 9 | SHAW COMMUNICATIONS......oovermririreririsirnsieissssiesssssessesssssssnsessessanses | wenene ...103.906 ....2,000,000 | ..cocovvenee 1,999,630 83 | e | e | 00003800 | e 3.800 |MN...... 10/30/2018. | 11/02/2023.
82028K AZ 4 | SHAW COMMUNICATIONS.......ooomirimrireerenineinersessssesesssssssesssssssssssenssnenns | sovenne ceveerenennn . D47,399 [ L 99.818 550,000 547,401 3 3.320 |MN...... 12/05/2019. | 12/10/2029.
827314 AJ 4 |SILVER ARROW CANADA LP 1FE| ... ...100.000 ....2,000,000 2,000,000 | .oooocverererrirninnns [ e [ | e | 002,361 | 2.360 10/16/2019. | 01/15/2023.
86682Z AD 8 | SUN LIFE FINLINC MED TER......c.csiuuiriirieienirierieeeseessiesieessenessesssiens . 1FE| ... ..103.773 280,000 280,186 (107) | ovverererererriees [ ereeerneeeseiiserirens [ 4570 | 4.520 (FA....... 08/17/2011. | 08/23/2021.
86721Z AM 1 [SUNCOR ENERGY INC.....coovvuiiriirireiiniinsineeineisessessssssssenssssssessssssensses | aeviene | oo | ceeeennns 1 1FE| oo 648,382 |...102.142 | ..cc.cc00e....663,923 | oo 650,000 648,915 A30 | e e | 0000:3.000 [ 3.030 |MS...... 09/08/2016. | 09/14/2026.
87971MM AR 4 | TELUS CORP ..2,568,842 | ...102.940 2,545,885 | ....cooerereirinnns | i (10,000) | ..ovevevernrveerrens [ e [ 200.3.350 | oo, 2.880 |AO...... 08/25/2017. | 04/01/2024.
87971M  AX 1 |TELUS CORP ..2,057,500 |...104.820 2,049,344 (8,156) | cvvvvererereererin | cerrrerirneerneriiniins | 0003750 | v 3.220 | WJ....... 02/04/2019. | 01/17/2025.
87971M BN 2 | TELUS CORP.......ovtiriiiciiieiseisisissie et ssssssssenssssssens | avvees ..2,001,960 |..... 99.722 . 2,001,960 | ..ocvvevrrernnicrens [ [ [ [0 3150 [ 3.140 12/11/2019. | 02/19/2030.
891145 T7 9 | TORONTO DOMINION BK ONT.....ovvvrmermrimermnrirenereeseessssessessesssssessensssssses | woeens .4,146,801 |...104.066 | ..............4,162,640 | ..............4,000,000 | ............. 4,112,815 | oo | i (19,944) | .o [ [00.3.226 | oo, 2.560 |JJ.cre | v .56,455 | e 104,845 | 04/08/2019. | 07/24/2024.
891160 K5 1 |TD BANK ..8,375,920 |..... 99.700 8,454,920 58,283 | ...cvvvveiieriens [ e e 1.994 | 2.730 |MS......| .........46,938 | ........ 171,324 | 10/15/2018. | 03/23/2022.
891160 LV 3 |TDBANK ,702,298 |..... 99.083 | ..............6,935,810 | ..............7,000,000 | ............. 6,787,986 56,029 | ..oovvrirreriens [ v | 2001909 | 2.810 133,630 | 07/06/2018. | 07/18/2023.
918423 AS 3 |VWCRCDAINC ...102.990 875,674 (218) | v [ [ 03,700 | e, 3.670 |MN......| woovereern 4,269 | ooeene 32,464 | 11/13/2018. | 11/14/2022.
949746 RU 7 |WELLS FARGO & CO. ...100.003 509,000 2220 [MS......| ceeeeeei3,356 | e 11,310 | 03/08/2016. | 03/15/2021.
949746 RX 1 |WELLS FARGO & CO ..100.511 | ..............1,298,602 | ..............1,292,000 | ............. 1,292,000 [ ..oocerneeerrrrerirenins [ rererreersrninnnnenes | vereseerseninnsines e [0 2,975 |, 2.970 |MN......| oo 4,484 | e 38,437 | 05/10/2016. | 05/19/2026.
949746 SG 7 |WELLS FARGO & CO......cceoovririciinricienisnississinesisenississsssessissssensniss | wonnen | oo | covrvvnnnee | e IFE [ 1iiiiie00..867,000 | ... 99.755 867,000 | ... | e | e | s | 002508 [ 2500 |AO...... | ooereeenn3,921 | i 21,753 | 10/20/2016. | 10/27/2023.
06738E AN 5 |BARCLAYS BANK PLC ...108.334 338,786 1,562 [ .o [ v [ 4375 | 4.990 .15,313 | 11/06/2018. | 01/12/2026.
22546Q AP 2 |CREDIT SUISSE NEW YORK . ..106.359 | ..............1,695,385 | ..............1,500,000 | ............. 1,501,674 (324) 3590 [MS......| oo, 16,917 | oo 54,375 | 08/04/2015. | 09/09/2024.
23291G  AD 6 |DLL SECURITIZATION TRUST.....cooviriirerinriieirerisisiresienssssseesssssssssesssssssens | evenees D|. ..101.901 | ..............2,038,020 | ..............2,000,000 | ............. 1,999,988 2 | [ 00002920 | 2.920 |MON... | e 1,784 | e 40,556 | 04/05/2019. | 04/20/2027.
25156P AV 5 |DEUTSCHE TELEKOM INT FIN....co.viuiirimieimerennmierieneeessiseniesssessenssssnsns | cvveene D|.. ...100.708 2,499,917 21 | s e [ 000 2485 [ 2480 |MS......| v 17,602 | ..o 62,125 | 09/13/2016. | 09/19/2023.
25156P AY 9 |DEUTSCHE TELEKOM INT FIN D|.. ...101.490 2,249,952 22 | o e 002,820 [ 2820 |JJoiis | 28,553 | i 63,450 | 01/09/2017. | 01/19/2022.
25243Y AY 5 |DIAGEO CAPPLC........ .|D ...105.340 746,805 B4 i e 000 3.500 [ 3.620 ..26,250 |06/03/2019. | 09/18/2023.
404280 BX 6 |HSBC HLDGS PLC D|.. ...108.111 494,164 TA9 | e e | 08292 | 4490 [MS......| .........6,498 | .......... 21,460 | 11/14/2018. | 09/12/2026.
80414L  2C 8 | SAUDI ARABIAN OIL CO..ovuivririirieierisisissiesssssssesssssssisessssssssessssssssns | aveeees D|. ...101.490 992,533 143 [ v [0 2.875 | 3.060 |AO...... | cceereees5,990 | oo 14,375 | 04/09/2019. | 04/16/2024.
822582 BD 3 | SHELL INTERNATIONAL... POV D|.. ...105.823 ....1,000,000 976,356 3,914 | s [ v [ 000 3:250 [ 3.740 |MN......| oo 4,514 | 32,500 | 10/26/2018. | 05/11/2025.
822582 BT 8 | SHELL INTERNATIONAL. .....coiirriimiimeiisiiseeeseeseeisseisssssssseessesssssssssssssssnss | seeees D ..103.604 | ....ccccee0.n.518,020 | oo 500,000 497,638 333 | e e | 000 2.875 | 2.950 |MN...c..| ooreeeeni2,036 | oo 14,375 | 06/23/2017. | 05/10/2026.
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822582 CB 6 | SHELL INTERNATIONAL....ccoiiiuiiiiiistiisisisens s sssesssns s sssssnsens [KST 0 ) AFE| oo 520,958 |...110.872 | ..cooovvrinens 582,078 | ... 525,000 521,340 KT IR [N I 3.875 |..... 3.960 [MN......| covvrrns 2,713 | i 20,344 | 11/07/2018. | 11/13/2028.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: s N 435,225,006 XXX ] 449,214,790 | .......... 435,202,000 | ......... 435,026,376 | .......... 0 95,485 | .ovvvinnd 0 0 XXX XXX XXX | 3,619,752 |....12,514,849 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
76110W _ MB 9 |RESIDENTIAL ASSET SEC 200..........oooossssrsses Lo Lot ot ] 495,836 [...103.155 | ..ooooe 974,880 [ oo 945,063 613,856 58,499 [ oooosse | s | 6.980 |...17.020 [MON..] ......... 5497 [ e §5,.967 | 01/31/2003. ] 09/25/2031.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.... . 495,836 XXX | s 974,880 | ..cooovvrins 945,063 | ...coovvri 613,856 | .......... 0 58,499 | ..o, 0 0 XXX XXX XXX | i 5497 | .o 65,967 XXX XXX
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
08161C  AE 1 | BENCHMARK MORTGAGE TRUST......cccovririirnrineirerisisirsieissssessessssesesssnnes | seveee e |l IFE | 6,001,641 |...109.298 | .............. 6,557,880 | ...ccoovnuend 6,000,000 | ............. 6,002,791 B38| e [ | 3.881 |...... 3.860 |[MON...| .........10,352 | ........ 219,974 | 02/11/2019. | 01/15/2028.
12592G BD 4 | COMM MORTGAGE TRUST......ccoovirmrierieiieineiiesiessessenssssssessesssssssensns | cvveene . ...5,923,013 |...106.061 ..5,989,866 | ..... 5,647,567 | . 5,900,341 ([4755:) ) [T ISR DO 3.79 |...... 3.410 |MON...| .........12,506 | ........ 214,382 | 06/28/2017. | 08/10/2047.
12592P  BE 2 | COMM MORTGAGE TRUST ..ottt sssssssisssssssssenes | coeeens . . ...1,008,438 |...104.294 | .... ..1,042,940 .1,000,000 | ...cccvonee 1,007,559 (158) [ couvererervrererrnns | vverereniseerenineins [ s 3.378 |..... 3.310 [MON... | cooveeren 1,971 | i 33,780 | 11/23/2015. | 12/10/2047.
12593F  BD 5 | COMM MORTGAGE TRUST......ovvirririeiriiierieseiensenissiiesssensssessenessseses | covene e | el TEMY 7,153,590 |...106.358 | .............. 7,445,060 | .............. 7,000,000 | ..ooocverens 7,136,896 (3,869) | cvvvevernernriennren | e | e 3.708 |...... 3.540 |MON...| ........15,141 | ....... 259,560 | 09/19/2018. | 07/10/2048.
17321 AD 6 |CITIGROUP COMMERCIAL MORTGAGE TRUST.......ccosrireiermerierirneeineins | cevenne . 5 ...9,868,171 |...106.830 9,646,749 | ..... .9,030,000 | . 9,773,949 (22,250) | +.vovvereererinns [ e [ e 4371 | ... 3.650 |MON...| .........23,024 | ........ 394,701 | 04/13/2018. | 09/10/2046.
17322A  AD 4 | CITIGROUP COMMERCIAL MORTGAGE TRUST.......cvvviererreririnieeriesiinenes [ woveees [ [ ...6,966,040 |...106.344 | .... 7,071,876 | ... .6,650,000 | ...ocvevee 6,924,452 (7,516) | oo | e | e 4.023 |...... 3.660 |MON...| .........15,606 | ........ 267,530 | 05/17/2018. | 03/10/2047.
17326D  AC 6 |CITIGROUP COML MTG.......covvrerireriririresieiseresisssssssessesssssssssessssssssssssessanes | wevens [ [ 1] e IFE| e 2,832,956 |...104.598 | .............. 2,857,617 | cocvvvenne. 2,732,000 | . 2,832,723 (233) 3.203 2.920 |MON...| oo 3,646 | covooen 7,292 | 11/07/2019. | 09/16/2050.
46643T BJ 0 |JPMBB COMMERCIAL MORTGAGE SECURITIES SOOI O . ...5,047,070 |...105.084 ..5,254,200 | ..... .5,000,000 | . 5,041,640 (1,398) | coooeveriniinni | e | s 3494 | ... 3.410 |MON...| .o 7,765 | ..o 174,715 | 12/22/2015. | 01/15/2048.
61766E BE 4 |MORGAN STANLEY BAML TRUST OO I . . . ...2,059,893 |...104.635 | ... ..2,092,700 | ..... .2,000,000 | . 2,054,240 (1,592) 3.325 |...... 3.090 |MON... | .cccceeerni2,956 | ooocoend 66,500 | 04/22/2016. | 05/15/2049.
90276T AG 9 |UBS COMMERCIAL MORTGAGE TRUST......coiiumririieinerierieeisseiseisssinns | cnvene e | e IEMY 5,271,133 |...106.186 | .............. 5,840,230 | ..oovvvnnens 5,500,000 | . 5,297,905 23,592 | oo | e | e 3474 | ... 4470 [MON... | ..........8,492 | ....... 183,833 | 10/31/2018. | 10/15/2027.
90353K AY 5 |UBS COMMERCIAL MORTGAGE TRUST.......coiviieriinrernrieinereiersssiensninnes | wvnene ...5,149,981 |...113.025 .5,6561,250 | ..... .5,000,000 | . 5,132,473 | oo [ v QT VT4 ) [ ISR PO 4334 |... 3.700 |[MON... | ..........18,060 | ........ 216,720 | 09/21/2018. | 09/15/2028.
92890K BA 2 | WF-RBS COMMERCIAL MORTGAGE TRUST. I . . ...6,885,607 |...105.843 | .... ..6,850,159 | ..... 6,472,000 | .oovvvenee 6,856,278 (7,981) | oo | e | s 3.752 3.350 |MON...| .........10,792 | ........ 242,829 | 07/25/2018. | 09/15/2057.
92938V AQ 8 |WF-RBS COMMERCIAL MORTGAGE TRUST.......ccoovvmrirrireriernersiersssieenenens | v [P 1AM 9,070,609 |...106.888 | .............. 9,272,534 | ....cvvuenn 8,675,000 | . 9,022,377 | oo | e (10,288) [ ..vovevrrrererrrnees | erverererieisernnirens [ renes 4101 |...... 3.750 |[MON...| .........15,812 | ........ 355,762 |09/24/2018. | 03/15/2047.
92939F AU 3 |WF-RBS COMMERCIAL MORTGAGE TRUST......c.ovvumrrierirrerieineiserinsnienes | cvveene ...8,408,762 |...105.572 8,445,760 | ..... .8,000,000 | . 8,364,174 | .ooooeveervceivrinnns | v (11,287) | v [ [ e 3.678 |..... 3.280 |MON...| ........13,077 | ........ 294,240 | 05/20/2016. | 08/15/2047.
94989A AU 9 |WELLS FARGO COMMERCIAL MORTGAGE TRUST. I . . . ...8,509,909 |...104.735 | .... ..8,719,189 .8,325,000 | . 8,486,671 (5,064) | c.oovereerreinein | e | s 3.405 |...... 3.230 |MON...| ........12,599 | ........ 278,217 | 02/11/2019. | 12/15/2047.
94989C AX 9 |WELLS FARGO COMMERCIAL MORTGAGE TRUST.......ccrvvuvinrinerireriineens | v e | e IEMY 7,133,849 |...103.677 | .............. 7,257,390 | oo 7,000,000 | ..oocverenes 7,116,397 (3,725) | oo | e | e 3.166 |...... 3.010 |MON...| ...........9,850 | ........ 221,620 | 09/29/2015. | 02/15/2048.
94989K AV 5 |WELLS FARGO COMMERCIAL MORTGAGE TRUST.......vvvrerirrereerseineriens | ceveene ...7,898,039 |...106.237 | ..............8,270,550 | ..... 7,785,000 | ..oovvenees 7,881,676 (3,093) 3.637 3.520 |MON...| .........12,584 | ........ 274,700 | 10/31/2018. | 06/15/2048.
94989T AZ 7 |WELLS FARGO COMMERCIAL MORTGAGE TRUST. [P . . ..2,110,391 |...107.399 | .............2,147,980 | ..... .2,000,000 | . 2,105,094 (2,043) 3.839 |...... 3.480 [MON...| .......3,412 | ......... 76,780 | 04/28/2017. | 09/15/2058.
94989W AS 6 |WELLS FARGO COMMERCIAL MORTGAGE TRUST.......ccvvvuririmernerirerincnns | cvvene e | e TEMY 6,820,767 |...106.781 | ..............7,064,631 | ............. 6,616,000 | . 6,800,308 (5,493) 3.69 |...... 3.450 |MON...| .........10,865 | ........ 244,461 | 09/19/2018. | 11/15/2048.
95000L AZ 6 |WELLS FARGO COMMERCIAL MORTGAGE TRUST.......ccovtrmririrrirnricrnnines | crvees ...6,794,844 |..105.437 .7,000,000 | ..oovvene. 6,824,403 26,548 | ..o | e | e 3426 |...... 4.280 |MON...| ..........10,659 | ......... 239,820 | 11/20/2018. | 02/15/2026.
95001M  AF 7 |WELLS FARGO COMMERCIAL MORTGAGE TRUST. N . . . ...5,656,193 |...106.162 6,131,917 | ..... .5,776,000 | . 5,660,214 2,744 | oo [ [ 3453 |...... 3.600 |MON...| ...........8,864 | ....... 199,445 | 06/28/2018. | 07/15/2050.
75585R  PY 5 |REAL ESTATE ASSET LIGQUIDITY TRUST.....ooviiiinriiniississsrssnsssenssnssssnsans | covene e [l IFE | i 205,895 |...100.693 210,488 209,039 205,896 | ..oveerierineninnins [ eerreensenessessnnins | ennseensenesensnns | eeensesesenssnennes | se 2870 |..... 2.900 [MON... | o317 [ i 5,464 | 08/01/2019. | 11/12/2052.

3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 126,776,791 XXX .131,201,556 | .......... 123,417,606 | ......... 126,428,457

(53,941) | oo [0 | XXX | XXX | XXX ] ........228,350 | ... 4,472,325 XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities

00104U  AC 2 |AEP TEXAS CTR FDG 2012-3........ooirrireisnsiisssisnsisnsissnssssssssssssnnniens. | coven ...101.756 9,454,743 4867 | [ | 0 2.844 12990 |JD. | 22,522 270,266 | 11/06/2018. | 03/01/2026.
00110A AE 4 |AEP TEXAS CTRFDG .. ...100.730 806,729 . (47,502) 41,744 1 09/30/2015. | 07/01/2020.
02582) HE 3 |AMERICAN EXPRESS CREDIT ACCT. [ i |l IFE 6,998,708 99.965 .7,000,000 | ....ccoouee 6,999,312 230 123,900 | 04/18/2017. | 11/15/2022.
02582J  HL 7 |AMERCIAN EXPRESS CREDIT ACCOUNT MAST.......c.cooommmvinmriinnriinnniiinnes | s . ..101.216 8,502,144 | ..... .8,400,000 | . 8,215,434 | oo [ e 62,003 | .o | e | 20000 2.350 {.....3.920 |[MON... | ...........8,773 | ........ 197,400 | 11/19/2018. | 10/15/2022.
04365T AC 1 |ASCENTIUM EQUIPMENT RECEIVABLE ...101.905 ..3,057,150 | . .3,000,000 | . 2,999,723 61 05,300 | 10/16/2018. | 04/10/2024.
043650 AE 4 |ASCENTIUM EQUIPMENT RECEIVABLE . ...101.226 3,795,975 | ..... .3,750,000 | . 3,749,147 115 67,213 | 04/10/2019. | 05/12/2025.
05522R  CW 6 | BANK OF AMERICA CREDIT CARD TRUST... ...4,998,562 |...100.011 5,000,550 5,000,000 ...4,999,276 264 | e 0021950 111,960 [MONL.. | ........... 4,333 | ......... 97,500 | 03/23/2017. | 08/15/2022.
05522R  CY 2 |BANK OF AMERICA CREDIT CARD TRUST .14,986,316 |...100.989 15,148,350 15,000,000 | .. .14,991,533 4,868 . 93,750 | 02/06/2019. | 05/15/2021.
09659Q AE 7 |BMW VEH OWNER TR . ...3,999,374 |...100.803 | .... 4,032,120 4,000,000 | . 3,999,557 95 | e | e | 200002610 1....2.5610 [MON... | ..........10,040 | ....... 100,400 | 01/17/2018. | 06/25/2024.
12596E  AD 6 | CHN EQUIPMENT TRUST........ccocinriiniinniiniinniniissisnissssssissssssssssssssinnss | v | oo | cvvvenniens | e TFE [ i 7,825,594 |..102.979 | ............. 8,032,362 | .............. 7,800,000 | .....co...c. 7,821,010 (4,530) | ..oovveeviriiniis | e | 2003370 [......3.240 |[MON... | ..........11,683 | ........ 262,860 | 12/07/2018. | 05/15/2024.




9L'013

Annual Statement for the year 2019 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1

Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR [ Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
1404IN  EV 9 |CAPITAL ONE MULTI-ASSET EXECUTIION TRUS.......covvvrereeermrinernnerirenins | veenee [ oo [ coneivei [ e 1FE| covoviinns 4,499,797 |...100.071 | ..ovvvrrrenns 4,503,195 | ...ovverenn 4,500,000 | ..overneens 4,499,914 26 | oo [ e [ 000 2.080 [ 2.080 05/12/2015. | 03/15/2023.
14041N  FM 8 | CAPITAL ONE MULTI-ASSET EXECUTION TRUST.... ...6,534,962 |...101.275 ..6,638,576 | ..... .6,555,000 2,988 10/19/2018. | 01/15/2025.
1404IN  FT 3 |CAPITAL ONE MULTI-ASSET EXECUTIION TRUS. 1,999,652 |...102.039 ..2,040,780 .2,000,000 52 02/20/2019. | 12/15/2024.
14042W  AD 2 |CAPITAL ONE PRIME AUTO RECEIV . ...2,638,266 |...101.378 ..2,675,365 | ..... .2,639,000 2,638,340 74 05/21/2019. | 10/15/2024.
15200W  AC 9 | CENTERPOINT ENGY TRANS 20.......c.cevuirirmireimerinirienienesseesssssssssensenes | eneees ...4,999,965 |...102.412 ..5,120,600 | ..... .5,000,000 5,000,000 01/11/2012. | 10/15/2025.
161571 FQ 2 |CHASES ISSUANCE TR.... 8,303,322 |...100.702 ..8,509,319 .8,450,000 ...8,360,474 .18,022 09/28/2018. | 09/16/2024.
17305 FH 3 |CITIBANK CREDIT CARD ISSUANCE TRUST.......cccovvmirrirnrirernniscireninsiinennis | crveees .10,367,578 |...105.557 ....10,555,700 ...10,000,000 .10,274,261 (64,892) 02/16/2018. | 09/07/2023.
17305E  FM 2 | CITIBANK CREDIT CARD ISSUANCE TRUST........covvmirierireeneinernerieneneens | woneens ...7,050,930 |...101.033 7,072,310 | ..... .7,000,000 ...7,025,797 (7,181) 12/22/2015. | 01/21/2023.
254683 CB 9 | DISCOVER CARD EXECUTION NOT......cvvmiiiiririiiiiirissiesissiiesiesisniins | woeees ...4,998,897 |...100.132 | .... ..5,006,600 | ..... .5,000,000 | .. ...4,999,363 ..196 08/07/2017. | 02/15/2023.
254683 CD 5 |DISCOVER CARD EXECUTION NOT......ccovvrvmirierirnrerininnisnerinnnnenieneseenns | vevee | oo | vereeneiines | e TFE [ i 4,805,513 |...102.882 | .....cceveuun 4,957,884 | ......oovveun 4,819,000 | ..cooonve. 4,807,704 1,890 10/09/2018. | 08/15/2025.
36254M  AE 8 | GM FINANCIAL SECURITIZED TERM AUTO........vvereerrinerrereesenensssisseenns | eneens ...3,239,378 |...100.126 ..3,254,095 | ..... .3,250,000 | cooovrenees 3,241,604 2,094 02/06/2019. | 03/16/2023.
36257P  AE 8 | GMFININCIAL SECURITIZED TERM......ccovvvirieiiriririeiienierienesssesssissiiens | coveene ...2,499,238 |...100.534 | .... ..2,513,350 | ..... .2,500,000 2,499,297 59 07/16/2019. | 11/18/2024.
43811B AD 6 |HONDA AUTO RECEIVABLES OWNER..........ccconmverrrrvrrnerinerirnresciserneninenes | evvvene | [vneerneens 1| et IFE | s 2,999,750 |..... 99.882 | oo 2,996,460 | ...ocvvneee. 3,000,000 | . 2,999,848 39 06/20/2017. | 09/15/2023.
43813F  AD 5 |HONDA AUTO RECEIVABLES OWNER........cccocriimiiiinriirnnineiressnssieeeninees | v ...6,549,644 |...100.376 ..6,574,628 | ..... .6,550,000 | ..c.ovevee. 6,549,759 55 11/22/2017. | 03/21/2024.
44614D  AD 9 |HUNTINGTON AUTO TRUST.....cotrumirireririerrinerieriesssesssenissssssssseessesssesess. | wneees ...3,706,218 |..... 99.956 | .... 3,704,725 | ..... .3,706,356 3,706,296 (1,013) 11/28/2016. | 04/15/2022.
47788C AD 4 | JOHN DEERE OWNER TRUST......cccostimmrmrinrineenneinneisesissenessssesenssssennnns. | vnves | oo | evvnneeeed | et IFE | i 5,499,075 |...101.200 | .....c.o...... 5,566,000 | ...ccoonne. 5,500,000 5,499,320 ..129 02/21/2018. | 01/15/2025.
47789  AE 6 |JOHN DEERE OWNER TRUST......coovimiirieiernnieierisiesssissssssesesssseesssnes. | evveees ..2,999,885 |...102.488 ..3,074,640 | ..... .3,000,000 | . 2,999,899 13 [ [ [ 202:3.000 ......3.000 |MON... | ............4,000 | .......... 68,000 | 03/05/2019. | 01/15/2026.
50117N  AD 6 |KUBOTA CREDIT OWNER TRUST......ceouieiirinreerieeineessesssissessesssseeseninns | crvees ...6,776,255 | ..... 99.855 | .... ..6,800,126 | ..... .6,810,000 | .ovcvenee 6,783,196 6,033 | .o [ e [ 002,160 | ......2.340 |[MON... | ............6,538 | ........ 147,096 | 11/19/2018. | 03/15/2024.
58769T AE 5 | MERCEDES-BENZ AUTO RECEIVABLES TRUST.......cocvvrnvirerrmrnrrnnnerinnnne | ervene [ [vevveinnes | v IFE | i, 3,999,686 |..... 99.727 | oo 3,989,080 | ..ovvrernnns 4,000,000 | . 3,999,699 13 [ [ [ 200.2.040 ]......2.040 |[MON... | ...........3,627 | .......... 18,133 | 09/18/2019. | 01/15/2026.
58772R  AE 4 | MERCEDES-BENZ AUTO RECEIVABLES TRUST.......cccoomvvmmrierirnerirriinnrirens | cviens ...4,998,960 |...102.411 ..5,120,550 | ..... .5,000,000 | .oooverens 4,999,190 26T [ e [ 203,150 ]......3.150 [MON... | ...........7,000 | ........ 157,500 | 07/17/2018. | 10/15/2024.
65478A AE 3 |NISSAN MOTOR ACCEPTANCE et | s ..2,125245 | ..... 99.953 | ... 2,124,726 | ..... 2,125,725 2,125,558 (1,592) | coovvereeierrnneis | vevreeirssesseinseins | 000 1.670 [ ... 1.670 [MON... | e 1,578 | e 35,500 | 10/07/2015. | 02/15/2022.
65479G AE 9 |NISSAN AUTO RECEIVALBES OWER........cc.covvunrvnrrinerverinrenenisniserenninenes | onves | oo | vereee 1,5 |t AFE | i 5,498,455 |..102.782 | .............. 5,653,010 | ..ovvvernces 5,500,000 5,498,786 2233 [ [ [ 2002.3.160 | ......3.160 [MON... | .......... 7,242 | ........ 173,800 | 07/17/2018. | 12/16/2024.
69363P AB 6 |PUBLIC SERVICE NEW HAMPSHIRE.........ccooomiuerieirerineieriesesensssisnesinns | cevee ...5,262,455 |...106.334 5,476,201 | ..... .5,150,000 | ..... 5,253,344 (911 | e | e | 000003506 [......3.040 [FA......| ... 75,154 | oo 90,279 | 02/13/2019. | 08/01/2028.
69363P AC 4 |PUBLIC SERVICE NEW HAMPSHIRE..........cccosvniimiirinnieinnineeersnsssseseninees | wnnene ..1,999,948 |..108.771 | .... 2,175,420 | ..... .2,000,000 2,000,000 | .oooevererireriniinnns [ [ [ | 203.814....3.810 [FAL| 38,140 | 93,867 | 05/01/2018. | 02/01/2035.
90290E  AD 1 |USAA AUTO OWNER TRUST......ccomirirrerrrrirnerirensnsesensseessssssssssensensnsesene | sevene | oo | evvverinendh | el IFE | i 2,749,509 |...100.402 | .............. 2,761,055 | ..oovvverneen 2,750,000 2,749,544 35 | e [ v [ 002,140 [......2.140 [MON... | o0 2,616 | cooeeene 22,069 | 07/23/2019. | 11/15/2024.
92869B AE 2 | VOLKSWAGEN AUTO LOAN ENHANCED TRUST.......covvnrimrinirnerneirernnirnines | v ...4,498,890 |...102.866 ..4,628,970 14,500,000 ...4,499,079 270 [ i 203,330 ]......3.330 [MON... | .......... 4,579 | ....... 149,850 | 11/15/2018. | 02/20/2025.
05570X BG 0 |BMW CANADA AUTO TRUST ....cotiumiririerirririeissiseriessiesssenessssssssensssenes | coveene ...4,400,000 |..... 99.944 .4,397,536 | ..... 14,400,000 | .. 24,800,000 | oo [ [ [ |00 2.216 002210 {MON.. | o0 2,979 | e 41,439 | 06/11/2019. | 09/20/2022.
12614A DB 3 |CNH CAPITAL CANADA RECEIVABLE ...5,333,000 |..... 99.677 ..5,315,774 .5,333,000 | ..ooovrenees 5,333,000 54,925 | 06/18/2019. | 11/17/2025.
345213  HK 1 |FORD AUTO SECURITIZATION TRUST.. 2,450,000 |...100.044 ..2,451,078 .2,450,000 | . 2,450,000 ,266 | 10/22/2019. | 10/15/2023.
36252M BG4 | GMF CANADA LEASING TRUST.....cotivmrieriieereeiseisenieessssssensssesssssesssnnes | eoneens . 1,417,239 | 99.991 1,417,112 1,417,239 | e 1,417,239 v 15,730 | 06/18/2019. | 03/22/2021.
81378T AE 0 |SECURITIZED TERM AUTO REC 2018-2A........coiiiiirniiniiinnissisnssisenssesseenens | connens 6,000,000 |...102.438 6,146,280 6,000,000 | ............. 6,000,000 | ...ocveriiniiininnis | | | | 2002685 [.....2.680 |[MON... | .........15,663 | ....... 183,107 | 10/24/2018. | 06/26/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 205,226,996 XXX ..208,246,601 .205,142,013 205,185,678 .(31,036) | oo | i 0] XXX ] XXX | XXX ... 613,304 | 4,923,457 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)......... . ireuiririrresirsieriississeiissis s senssnssssessnnes | eossesans 767,724,629 XXX ..789,637,827 | ..cccoonas 764,706,682 767,254,367 69,007 ....21,976,598 XXX XXX
Totals
7699999. Total - Issuer Obligation: 1,253,924,235 XXX 1,275,011,552 ..1,223,127,000 | ......1,242,424,858 ......(3,250,600) XXX XXX XXX | .. 9,126,697 | ....32,201,261 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. .. ... ..ttt sensnssssensenes | srsnsns 159,630,901 XXX | e 164,996,586 | .......... 156,766,061 | ......... 158,954,599 | ..o | s (575,763)| .. XXX XXX XXX | s 673,725 | ..... 5,863,716 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMHIES. ... ssnsens s snesnnes | coneisnns 126,776,791 XXX ..131,201,556 | ..ccooees 123,417,606 | ......... 126,428,457 ) - XXX XXX XXX | e 228,350 | ... 4,472,325 XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities..........c...cooee... 205,226,996 XXX ..208,246,601 .205,142,013 | .........205,185,678 . (31, 036) XXX XXX XXX 613,304 | ..... 4,923,457 XXX XXX
8399999,  Grand TOtal = BONGS..........vurirrrriiririireriiieiesiises et entns | sreres 1,745,558,923 XXX | e 1,779,456,295 | ....... 1,708,452,680 | ...... 1,732,993592 | .............31,996 | ...... (3,911,340) XXX XXX XXX |...10,642,076 |....47,460,759 XXX XXX
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Annual Statement for the year 2019 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 (4 9 10 12 13 14 15 16 17 18 19
NAIC
Desig
Current Year's nation
F Rate per Unrealized Other-Than- Total Foreign and
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Admini
ei| Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B./AC.V. Change in strative Date
CUSIP Identification Description Code | gn Shares per Share Share Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion Recognized (15+16-17) B./A.C.V. Symbol | Acquired

NONE
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Annual Statement for the year 2019 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
Current Year's

F Rate per Unrealized Other-Than-

or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign

ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/A.C.V. Exchange Change Date NAIC
CUSIP Identification Description Code | gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JAC.V. Acquired | Designation

Ci Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

00206R 10 2 |AT&TINC... <. [ .-...293,700.000 11,477,796 11,477,796 599,148 3,095,598 3,095,598 10/23/2018.
00287Y 10 9 [ABBVIE INC......ccooiiiriiiieiiceiiereiieceiiecesiecesiesssi s | coeseees I 153,000.000 13,546,620 491,130 1,537,772 03/07/2019. | ..
00846U 10 1 |AGILENT TECHNOLOGIES INC......ccovvviiieiireriniirirriineiesisssissssessssssesesssssssesessnns | ceveees N 112,000.000 ...9,554,720 20,160 73,472 1,999,200 10/23/2018. | ..
015351 10 9 |ALEXION PHARMACEUTICALS | ...183,000.000 .19,791,450 1,974,570 04/26/2018.
02079K 10 7 [ALPHABET INC......osiiiiiriiireiiririsseiiseseisssisssisessissssissssssssssssssssssssssssessinns | conseis | oee | evveen 25,156.000 33,634,075 | ... 1,337.020 7,582,270 10/26/2018. | ..
02079K 30 5 |ALPHABET INC......ccoooiiriiiriiinriiinrisssissssisnssesssssssssssnsssssssssssssssssssnssns | conneie | oo | eevees 20,400.000 27,323,556 | ..... 1,339.390 6,006,372 01/20/2012. | ..
023135 10 6 |AMAZON COM INC........oiiieiieiieiieeeieceeieseeisseiesseessssessesssssssssssessssesssssneees | coeenes | ooe | oeees 33,000.000 | .... 60,978,720 | ..... 1,847.840 1,413,710 | o | s 11,413,710 | 02/01/2011. | ..
038222 10 5 |APPLIED MATERIALS........cooiiiiiieerisisinnie st sssssssssesssssessessne | avsneens B 140,000.000 | ......cocveuve 8,545,600 | .......... 61.040 | ...............8,545,600 | ...............2,613,800 | ..... 5,000 116,200 3,962,000 3,962,000 05/12/2015.
060505 10 4 |BANKAMERICA CORP NEW ... | .-...300,000.000 10,566,000 | .......... 35.220 ...10,566,000 54,000 189,000 3,174,000 3,174,000 08/01/2016. | ..
084670 70 2 |BERKSHIRE HATHAWAY INC DE .|...-200,000.000 | .... 45,300,000 | ........ 226.500 145,300,000 | ..ooiverei 16,496,346 | .oooovveriiciiiins | e | s | s 4,464,000 4,464,000 04/05/2013. | ..
110122 10 8 |BRISTOL MYERS SQUIBB CO........cccoooviriiriiiniiinrieisneississsesssssessesesssssssnssens | connees | oon | eevees 50,000.000 | ............... 3,209,500 | .........64.190 | ...............3,209,500 | ...............2,496,455 | .......... 82,000 610,500 610,500 10/10/2016.
11135F 10 1 | BROADCOM LTD.....cooiiiiiiiiciiieneiieseiiessisenesiesessesessesessesessesessssessenessessssenes | envsens | ene | coond 60,000.000 .18,961,200 195,000 636,000 3,704,400 3,704,400 12/14/12011. | ..
126650 10 0 [CVS CORP.....ooiiiicieiscieinsiese st ssssss s essesssssesssssssssesssnnens | avnnenee | oer | avees 88,806.000 | .... ...6,597,398 .6,047,605 |........... 177,676 778,829 778,829 11/29/2018. | ..
149123 10 1 |CATERPILLAR INC DEL.....ccoooiiiiiiiiiieiiereiseceieseiecesiesesssesessesesssesesseseseesssins | coeneees N 173,000.000 | ............. 25,548,640 | ........147.680 | ............. 25,548,640 25,023,912 | ........... 653,940 | ..o | e 3,565,530 3,565,530 11/08/2018.
17275R 10 2 |CISCO SYSTEMS INC........ooiiiiiiiiciieciciiinsis s | sevieens | s | v 40,000.000 ..1,918,400 1,918,400 ...684,788 55,200 185,200 185,200 04/04/2011. | ..
172967 42 4 |CITIGROUP INC.......cooviiiriiiiriiiciiecessiesessesesess s | conneees .|.....340,000.000 | .... .27,162,600 . ..27,162,600 | .. .9,787,989 652,800 | ....oovvverirrireriins | e, 9,462,200 9,462,200 02/16/2012. | ..
192446 10 2 | COGNIZANT TECHNOLOGY SOLU........comrviiriiiirriiireiisesiiseseiissiiesessesesissesienens | coneeees .|..--225,000.000 | ............. 13,954,500 | .........62.020 | ............. 13,954,500 | ............. 13,011,549 | ......... 180,000 (328,500) (328,500) 10/30/2018.
20030N 10 1 [COMCAST CORP CL A....ccooorririrtiiiiiirieniesississsiesssiesiessssssssssesssssessesesssssensies. | onniens .|.....400,000.000 .17,988,000 328,000 | ..o | s 4,368,000 4,368,000 05/20/2013. | ..
22052L 10 4 | CORTEVAINC...coorvirrreiireeiseessneessssesssssssssssssssssssssssssssssssssssssssssssssnssssnssssnns | sevmnees | won | ooneee 76,920.000 | ... ..2,273,755 . . 19,999 281,619 281,619 06/05/2019. | ..
22822V 10 1 |CROWN CASTLE INTL CORP.....cevverrrritmrriirresseesssisssesssesssssssesssssssssssssssnens | coneeees N 150,000.000 | ......ooonee 21,322,500 | ........142.150 | ............. 21,322,500 | oo 6,773,319 180,000 675,000 | ..oovverrrienriiennes | i 5,028,000 5,028,000 10/09/2012.
254687 10 6 |DISNEY WALT CO.....cosvvriirrireiiceiseeeeseeisssessesessesessesessesesssesssesssssssessssessnns | conenes | ooe | oeees 51,168.000 | ... ...7,400,428 .7,400,428 45,028 89,028 | ..o | e 1,791,672 1,791,672 03/20/2019. | ..
260557 10 3 | DOW INC.....oiiiiiiriiieiiereieneieseieseisesessesessesessesess e sesiessssesesienens | eoeenes | ooe | coeees 76,920.000 | ... ..4,209,832 4,209,832 | ...............3,296,508 | ........... 161,532 913,324 913,324 04/04/2019. | ..
26614N 10 2 |DUPONT DE NEMOURS INC.........coovviiimriimniiinniisissniissnsisssssssssssssssnsssssnsnens | anviinns | ane | v 76,920.000 | ............... ,938,264 | ..........64.200 | ............... 4,938,264 | ............4,770,939 | ......... 46,151 167,325 167,325 06/03/2019.
31428X 10 6 |FEDEX CORP.......cooiiiiiceieceiecieeseiesesesssiesesissesssessessssesssssnessssesssnssssnnses | eonnnes | oon | covenens 5,400.000 816,534 ...816,534 | ...... 354,258 26,000 14,040 (54,648) (54,648) 10/03/2011. | ..
35137L 10 5 [FOXCORP CLASS A.......iriiriicincsisssseisssisssisssssssssssssssssnsssssssssnsssns | soinnes | oon | e 66,666.000 ..2,471,309 2,471,309 | oo 2,471,309 | ... 30,866 | ...ooverriririiinii | e | s 1,150,392 (1,150,392) 03/20/2019. | ..
369604 10 3 |GENERAL ELEC CO.......ooiiiiiiiiiiriiiiriisssesseesessesssssssssssss s | coines 745,000.000 ...8,314,200 5,370,990 29,800 2,891,060 2,891,060 10/30/2018. | ..
37045V 10 0 | GENERAL MOTORS .. |.....150,000.000 5,490,000 5,218,090 . 228,000 472,500 472,500 01/14/2015.
375558 10 3 | GILEAD SCIENCES.........iiviirrireeiierisessissssissssessssssssssssssssssssssssssssssssssssssses | sernees .|...-.269,000.000 17,479,620 | ..........64.980 ...17,403,492 169,470 554,010 536,377 536,377 03/08/2019. | ..
38141G 10 4 | GOLDMAN SACHS GROUP INC.......ccooerereeririiinerierineesnensssissensssssssssensssessensens | vnvenne | oo | vvvnnd 50,000.000 11,496,500 | ........ 229.930 4,659,538 62,500 185,000 3,144,000 3,144,000 11/18/2011. | ..
42809H 10 7 |HESS CORPORATION ...100,000.000 6,681,000 ..66.810 25,000 100,000 2,631,000 2,631,000 10/26/2016.
438516 10 6 |HONEYWELL INTLINC.....cooooiiiiiriiciiecisssiesesseiesessssssssssssesessssssnsssnnns | coennes | ooe | onees 58,000.000 110,266,000 | ........ 177.000 | .............10,266,000 | ...............2,139,502 | ........... 194,880 2,603,040 2,603,040 02/22/2010. | ..
459200 10 1 |INTERNATIONAL BUSINESS MACHS.........ccooomrriimriinmeiinniiieseiseieseisessiisnenes. | eeeenes | eon | e 55,000.000 L1,372,200 | ........ 134.040 353,650 11,120,350 1,120,350 10/23/2018. | ..
46625H 10 0 |JP MORGAN CHASE & CO......covrviirriirriiireiisneiieneiissesssesisssssssssssssssssssesnnnes. | avvenns | ane | o 30,000.000 4,182,000 99,000 .1,253,400 1,253,400 11/18/2011.
526057 10 4 |LENNAR CORP........coooiiriiiiriiiireiieceeiesesiesesiesesiesesiesessssessssessesessesssiessseennnens. | eoeenes | oon | oeees 50,000.000 ...2,789,500 8,000 832,000 832,000 10/25/2010. | ..
548661 10 7 |LOWES COSINC.....covviricriiiiieiniisniesiesisesssi e sssesssssissssssssssssessssssnns | sevieens | oe | vovens 35,000.000 ..4,191,600 | ........ 119.760 | ..............4,191,600 | ...............2,350,609 |........... 72,100 959,000 959,000 08/03/2015. | ..
58933y 10 5 |MERCK& COINC ...350,000.000 .31,832,500 ..90.950 213,500 770,000 5,089,000 5,089,000 04/28/2010.
594918 10 4 | MICROSOFT ...t | eoeenes | oon | ooeees 50,000.000 ..7,885,000 | ........ 157.700 | ...............7,885,000 | ..............4,167,695 | .......... 94,500 2,806,500 2,806,500 11/16/2017. | ..
609207 10 5 |MONDELEX INTL INC NPV A .|....230,000.000 .12,668,400 65,550 244,950 3,461,500 3,461,500 10/30/2017. | ..
617446 44 8 |MORGAN STANLEY DEAN WITTER&CO.........coorvuemrrrireriierieneicesienesissesisnnenes. | eoeenes | oo | oeees 80,000.000 | .... ..4,089,600 .51 coereenenn 4,089,600 | .............. 1,952,680 | ........... 104,000 917,600 917,600 04/06/2016. | ..
64110L 10 6 [NETFLIXINC. ..ot sssssssesse s ssessessssssasssensssssssessons | avnnene | on | ovensd 40,000.000 | ....ccco.c.. 12,942,800 | ........ 323.570 | covvviene 12,942,800 | .............10,548,191 |........... 2,236,400 2,236,400 03/28/2018. | ....oovvvrirenne
654106 10 3 |NIKEINC -CL ... sesessesssssssssesens | covenes N 103,000.000 | ............. 10,434,930 | ........ 101.310 | oo 10,434,930 25,235 45,320 | .o | e 1,398,616 1,398,616 03/21/2019. | ..o
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1 2 Codes 5 6 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 10 1 13 14 15 16
Current Year's
F Unrealized Other-Than-
or Valuation Temporary Total Change in Total Foreign
ei|  Number of Book/Adjusted Declared but | Amount Received Increase Impairment BJ/A.C.V. Exchange Change Date NAIC
CUSIP Identification Description Code |gn Shares Carrying Value Unpaid During Year (Decrease) Recognized (13-14) inB.JAC.V. Acquired | Designation
67066G 10 4 | NVIDIA CORP.......cooooiiiiiceirieieeciieeseissseieseies s sesssesssseseseenessenens | enviiens | ene | e 70,000.000 16,471,000 56,000 | .oooorrrrercernnineens | e 7,126,000 7,126,000 08/11/2017. | ..
693475 10 5 | PNC FINANCIAL SERVICES GROUP...........ooirviiirriiirnienniisnniisssesssisssissssennns | o [ oon | e 65,000.000 .10,375,950 273,000 2,776,800 2,776,800 10/16/2012.
717081 10 3 |PFIZER INC ..o essssessssenessesesssnesienes | eoeenes | ooe | e 22,000.000 31,680 (98,340) (98,340) 03/19/2012. | ..
723787 10 7 |PIONEER NATURAL RES........cociiieiieierecieeecee et sese s sensssenns | cvienas 32,000.000 ..4,843,840 24,320 635,200 635,200 08/29/2017. | ..
747525 10 3 |QUALCOMM INC 105,000.000 9,264,150 260,400 .3,288,600 3,288,600 06/16/2010.
806857 10 8 | SCHLUMBERGER LTD.......cosiiviuiiiimriiiriiieseiseseiseseiseseesssessssessessssesssssssssnness | eoeenes | oon | oonees 95,000.000 ...3,819,000 47,500 190,000 391,400 391,400 12/14/12012. ..
828806 10 9 | SIMON PROPERTY GROUP..........cccooviimiiiinniiinniiinniissiisseisssissssssssssisssssssniies | aoennes | oon | conees 50,000.000 ...7,448,000 415,000 (951,500) (951,500) 06/20/2013. | ..
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS..........ovvvirieieiereiireiieneeienesessesisssessssessssssnsssssnens | eoeenes | ooe | oeeed 68,400.000 ..4,984,992 32,832 54,036 54,036 01/11/2011. ..
855244 10 9 | STARBUCKS CORP........cccetiimiriiririieiiissiieiesissesesississsssesssssssessssisssssssssnns | seveens | oe | vovees 25,000.000 | ........cco.c. 2,198,000 | .........87.920 | ..............2,198,000 | .................572,800 |........... 37,250 588,000 588,000 10/19/2012.
872540 10 9 | TIX COMPANIES INC.......ooomiiiriiciisciissseeeseisssessesesessssesesseseseesessenesienenes. | coeeees 235,000.000 14,349,100 | ..........61.060 | .............14,349,100 | ...............8,454,372 | ........... 207,975 3,835,200 3,835,200 11/14/2017. | ..
883556 10 2 | THERMO ELECTRON CORP........coooiiiiciiiiiiiiisniscississiesississississssensssssnins | ceviens | s | v 30,000.000 ..9,746,100 | ........324.870 | ..............9,746,100 | ...............1,393,965 | ..... 22,200 | coooerreerieeireneineins | e 3,032,400 3,032,400 01/06/2012. | ..
902973 30 4 |USBANCORP DEL.....cooouiirriiriiieriesiisisss s ssessssssssssss s ssssesssssssssssssssssssens | ansssens 500,000.000 | ............. 29,645,000 210,000 765,000 6,795,000 6,795,000 10/19/2011.
90384S 30 3 |ULTASALON COSMETCS & FRA........coooiiiiriiinniiiieneiienesiesesiesssessssiesssssensnens | conneis | oee | eevees 17,500.000 4,429,950 | ......253.140 | ..............4,429,950 | .............3,611,957 | ... 145,250 145,250 10/24/2017. | ..
907818 10 8 |UNION PAC CORP........cevurriiirieriritiissisiiesiesisssssssisssiesiesesssssesssssssessessseness. | aevieens | oe | voens 50,000.000 ...9,039,500 176,500 2,128,000 2,128,000 12/03/2015. | ..
911312 10 6 |UNITED PARCEL SERVICE........cccooiiiiiiiiiiriiineiieneiseneiseseiesesssesesssesesesenesesenesins | eovenes | eon | ceee 267,000.000 | ............. 31,255,020 | ........117.060 | ............31,255,020 | ............28,268,299 |......cccoorrrmmmrirunns | worernnes 1,025,280 5,214,510 5,214,510 03/02/2018.
913017 10 9 |UNITED TECHNOLOGIES CORP.........cccoomiiiriinriiciierisrinicsiissiesississsssessisssiens | ceviiens | s | v 50,000.000 ...7,488,000 147,000 2,164,000 2,164,000 10/21/2016. | ..
91324P 10 2 |UNITEDHEALTH GROUP INC ....232,000.000 .68,203,360 960,480 | ..o | e 10,565,085 | .......cccoovvmrrrinnns 10,565,085 | .....ovvvrveiiriinienns 03/04/2019. | ..
92343V 10 4 |VERIZON COMMUNICATIONS.........cociiiviirvimniieniieseiseseisseneissenessssesssesesssssessnns | conreies | e [ eeees 165,000.000 | ............. 10,131,000 | .........61.400 | .............10,131,000 | ...............9,252,971 | .......... 399,713 854,700 854,700 10/23/2018.
92826C 83 9 [VISAINC ...ttt nssssssssnnns | ceenins | oee [ e 120,000.000 22,548,000 | .......187.900 | .............22,548,000 | ...............7,877,291 | ........... 126,000 .6,715,200 6,715,200 06/22/2016. | ..
931142 10 3 |WAL-MART STORES INC......ooeverirreierierisineesssiseniessssssesssssssssssessssssssesssessssnes | oeeenee | oo | coves 282,000.000 33,512,880 149,460 595,020 7,244,580 7,244,580 11/19/2018. | ..
949746 10 1 |WELLS FARGO & CONEW......coovviiriiirriinccscccessssssssisesssssssisssssssnsssans | o | oon | e 40,000.000 | ......ccooeuce 2,152,000 | .........53.800 | ...............2,152,000 | ..................980,143 | ........... 76,800 308,800 308,800 10/20/2010.
95040Q 10 4 |WELLTOWER INC.....ooiiiiriiiciieneissceieseeesesesessssessessssssessssessssessssessenesens | avvinne | ave | e 65,000.000 ...5,315,700 ,896,624 | ........... 226,200 804,050 804,050 06/24/2013. | ..
98310W 10 8 | WYNDHAM WORLDWIDE.........ccosiuuririreerneieinerissesnessessssesesssessssssssssssessessns | sevneens | aee | oeees 50,000.000 ...2,584,500 88,000 792,500 792,500 07/16/2010. | ..
98311A° 10 5 |WYNDHAM HOTELS & RESORTS INC.......ccocoooimriirriiinniinrissniissseisssisseiisnniees | covneie | e | e 50,000.000 | ............... 3,140,500 56,000 872,000 872,000 06/05/2018.
8676EP 10 8 | SUNOPTAINC.....cvorueeereeisneesseeessesessssesssssssssssssssssssssssssssssssssssssssssssssesssansssns | aevesns .. | ....494,800.000 ...1,237,000 897,059 1,574,935 (677,876) 08/30/2017. | ..
GO0177J 10 8 [ALLERGAN PLC.......iiiiiiiiiciieiiiisiiissiiisi s issssssssisssiens | coseees (O 35,000.000 ...6,690,950 103,600 2,012,850 2,012,850 11/02/2017. | ..
G29183 10 3 |EATON CORP.......cooiiiiriiireiereineiisesisssise e | crvieas D |.....106,000.000 110,040,320 | .........94.720 | .............10,040,320 | ...............7,536,591 | .......... 301,040 2,762,360 2,762,360 11/08/2018. | ..
G5960L 10 3 |MEDTRONIC INC D | e 30,000.000 3,403,500 62,400 674,700 674,700 06/09/2010.
Y2573F 10 2 |FLEXTRONICS INTL LTD......coomviiimiirimiisismiisissiissssssssssssssss s sssssssssssssssssssssnnss | aoveeons D |.....600,000.000 ..7,572,000 | ..........12.620 | ..............7,572,000 | ...............4,566,000 |........... 3,006,000 3,006,000 11/02/2018. | ..
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded............cccccices oo, | v 900,358,519 | XXX | .........900,358,519 | ..........462,699,178 | ......... 1,639,708 | ...... 15,013,882 | ..o 0 | 182,669,726 2,725,327 179,944,399 | ..o, 0 XXX
Common Stocks - Mutual Funds
233203 37 1 |DFAINTERNATIONAL CORE EQUITY.......coiiiiiiiriiiciiiniissiessesnesisnssisnsiesnens | o .112,289,935.471 | ........... 169,724,009 | .........13.810 | ...........169,724,009 | ..........152,181,907 | ........... 2,181,907 | ..o | e 17,542,101 | oo 17,542,101 | oo 12/16/2019.
464287 23 4 |ISHARES MSCI EMERGING MKT INDEX ETF........covviriirrinneiieneiensseieensinnenins | eeeenee | eon | ceee 465,000.000 20,864,550 576,813 790,392 790,392 04/01/2019. | ..
464288 24 0 |ISHARES MSCI ACWIEX US ETF... 2,344,000.000 115,137,280 ...3,588,604 8,035,509 8,035,509 07/23/2019.
46429B 68 9 |ISHARES EDGE MSCIMIN VOL EA........oovvoiiiiiiiriiiriiieceiseseiesesiesesiessssseneinenes | coenes | e | eeeend 66,908.000 4,987,322 116,044 6,416 6,416 11/14/2019. | ..
46429B 69 7 |ISHARES EDGE MSCI MIN VOL US ....133,563.000 ..8,761,733 51,252 219,257 219,257 11/18/2019. | ..
46432F 33 9 |ISHARES EDGE MSCI USA QUALITY.......c.ccoovvvrunnnes ...112,898.000 .11,402,698 49,728 483,745 483,745 11/14/2019.
46432F 37 0 |ISHARES EDGE MSCIUSA SIZE...........ccooomiiiiiiriniiiniinnisiiesissisniessisssissienens [ e | oer | eeies 45,363.000 ..4,418,810 13,896 152,405 152,405 12/06/2019. | ..
46432F 38 8 |ISHARES EDGE MSCI USA VALUE........cocvemrrirreercnnisnrissnissnssssssssssssssssssnnns | coveeen | ooe | eevens 71,030.000 ...6,373,522 42,922 183,520 183,520 12/06/2019. | ..
46432F 39 6 |ISHARES EDGE MSCI USAMOMENT........cooviiiviiierirniisnneiseneisesieneseecesissenins | ceeneis | e | eevees 13,195.000 ...1,656,764 6,554 50,190 50,190 12/16/2019. | ..
46434V 44 9 |ISHARES EDGE MSCI INTL MOMENT ....covvviirrririrenieisernsiensnseeesssssesensssesnses | wonvenee | ver | avees 30,819.000 | ..................960,628 | .........31.170 | ..................960,628 | .................928,570 |........... 6,313 32,058 32,058 1111412019, | oo
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46434V 45 6 |ISHARES EDGE MSCIINTL QUALITY ...oocoioiiiiiiriiriiieneisereiseseiisenessesessesesienens | coereien | e [ eeees 208,778.000 ...6,741,442 6,741,442 16,472,540 55,647 268,902 268,902 12/06/2019. | ..
46435G 40 9 |ISHARES EDGE MSCI INTL VALUE. ...150,975.000 3,679,261 .3,679,261 .3,611,607 55,324 67,653 67,653 12/06/2019.
464356 50 8 |ISHARES EDGE MSCI INTL SIZE o 91,428.000 ...2,565,579 .2,565,579 | .. .2,506,435 15,331 59,144 59,144 12/06/2019. | ..
77956H 32 8 | TROWE PR GLOBAL STOCK.........oiiiiiiiiciiiiiicinissieiissiissiesisisssssiissienes | s .|..1,261,300.049 57,754,929 ..57,754,929 | ............. 50,710,015 |........... 161,933 | oo | e 7,044,914 7,044,914 12/18/2019. | ..
78464A 78 9 | SPDR S&P INSURANCE ETF... .|..1,150,000.000 140,744,500 40,744,500 34,727,995 198,852 682,745 8,119,000 8,119,000 09/21/2018.
922042 71 8 | VANGUARD FTSE ALL WO X-US SC.......ccovvviurriimriirniirerineseiseseiesesssssessessssenes | eeeenes | oon | oeees 94,999.999 10,554,500 ..10,554,500 | .....ccoooune 8,852,740 204,250 284,696 | ..o | e 1,559,900 1,559,900 02/10/2012. | ..
922042 77 5 |VANGUARD FTSE ALL WORLD EX-U......coooirriinriiiniinnissnisscissseissseisneiesnenes s | oon | o 618,000.000 .33,217,500 30,093,458 359,305 759,812 3,940,482 3,940,482 01/18/2019. | ..
922042 86 6 | VANGUARD PACIFIC ETF........cooiiiiiiiiiniiioriiiesiisssiiisssesesssessssessssnesssssnsesssesessnnnes | conenee | eoe | cones 100,000.000 | .... ...6,958,000 ..69.580 | ..............6,958,000 | .............. 6,026,160 106,910 188,410 895,000 895,000 04/26/2013. | ..
9499999. Total - ComMON SOCKS = MUUAI FUNDS. .......vvuuieriiiesiesssiis s s snnsssssssssnssessssssnssssnssnsnees | anseesnnees 506,503,027 XXX [ 506,503,027 | ........... 459,792,673 869,317 8,837,931 | o0 | s 49,450,588 | ......ccooovirinniinad (U [ 49,450,588 | ......cccovcniiieiind 0 XXX
9799999. Total - COMMON SHOCK. ... enesssnns s snenennnes | coneoa 1,406,861,546 XXX | 1,406,861,546 922,491,851 2,509,025 23,851,813 232,120,314 2,725,327 229,394,987 0 XXX
9899999. Total COMMON AN PrEfEITEA SEOCK..............cvveuurieriiiiieiiiesieeceiieeeiieesi s eesssesessesesssessesseseseesseennnies | ceieees 1,406,861,546 XXX | 1,406,861,546 922,491,851 2,509,025 23,851,813 232,120,314 2,725,327 229,394,987 0 XXX
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1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828 3W 8 |U S TREASURY 03/13/2019......c. | JP MORGAN. ..ottt | abbsebsnss s es bt s bbb nsnns | boetsessesbsss s bbb 1,012,773 | e 1,000,000 2,051
912828 6A 3 |U S TREASURY 02/01/2019.. WELLS FARGO 5,027,930 5,000,000 1,450
912828 6B 1 |U S TREASURY 05/02/2019........ | BARCLAYS.....ooiitiiieiietie ittt | et bies bt s bbb bbb | etbee s 13,972,188 | oo 14,000,000 | ..o 36,837
912828 6F 2 |U S TREASURY 03/14/2019........| BARCLAYS... 999,023 1,000,000
912828 6L 9 |U S TREASURY 04/17/2019.. CITIGROUP...... vttt esres | cbbtbenas sttt nienes | ntesessesiess e aen et 6,648,926
912828 6T 2 |U S TREASURY 06/28/2019........ [ WELLS FARGO........couriririiieisiscieiissisisesss st ss s essessanes | assssssssssssesssssssssessassssssesssssssssssssessanss | osssessesssssossessnssessessasenes 1,291,309
912828 7B 0 |U S TREASURY 06/28/2019........ | GOLDMAN SACHS.........cooiiiiiiieieiistirerissi et sessnes | seiesssssese st ess st ens e nienes | eeesessesssssess st nseseenenes 1,499,824
912828 W7 1 |U S TREASURY 04/05/2019........ | JP MORGAN ...ttt | ehbsebese st b bbbt | ottsessns st 1,239,307
912828  YG 9 |U S TREASURY ..ottt sesenssnnees 10/02/2019........ JP IMORGAN. ...ttt | chbens et ens ettt | eneeri e 5,021,289 5,000,000
0599999.  TOtal - BONAS = U.S. GOVEINIMENL.........c.couiuivivieiteieicecteieiectetetcte ettt ettt caeteteeeetetesesaetetesseaesessassesesseses  etesussesassesesesassssesassesesessssesesassesesessssesesassesesessssesessesesesessesesesesesesessesesassses et s setesessesesessesetesassesesassesetesssseesessesetesassesesansesetesassess | absssesessssetesassssesassssetesassssesassssesesanssses | evesissesesssesesssesesissesasaes 36,712,569 | ..oooocvivieeecee 36,750,000 | ..ovovrecrereeieeieeceeee 53,588
Bonds - All Other Government
013051 DT 1 |ALBERTA PROV. 09/17/2019........ CIBC WORLD MKTS.......oeoeeeeetctesie et ssss s ssssssssss s sssssssesessssssssssnssnsansns | suessssssssssissssssssessssssssssssessssssessssssass | setessssssssssssssssssssasssssssanes 2,015,660 2,000,000 | .eovoverreiiniereeireeereees 13,260
11070T  AF 5 |BC PROV. TA2T12019..c0c | SCOTIA bbb bbb | etbees s bbb nntns | ebebinss bbbt 2,628,525 2,500,000 | ©ovoovorereeeeee e 32,014
11070T  AJ 7 |BCPROV. 10/01/2019........ | DESJARDIN. ...ttt | essnes st esenss s nennsns | serebinssess st enes 2,768,040 2,700,000 | ..ovoverieiieieeeeeis 18,205
135087 D5 0 | CANADA GOVT.....cocrvvvrereenee 01/02/2019........ BANK OF ...ttt ens | ftberes st bbbttt | shenteni et 66,356,550 | .eoveriireiieieririeenend 65,000,000 | ..coocvrrerireririeierieereis 136,233
135087 E6 7 | CANADA GOVT.. 07/02/2019........ | RBC DEXIA 46,054,864 | ..o 45,875,000 | oooovvvreiieieisennad 62,214
135087  G3 2 | CANADA GOVT.. . 04/01/2019........| T D SECURITIES.. 19,406,800 20,000,000 9,041
135087  G7 3 | CANADA GOVT.....ooevvrvririenee 11/06/2019........ SCOTIAMCLEOD........ocuutiriieieiitiesiesisises bbb ss st sssenine | absessssssesssesssssssssesses s essessssessensnnss | esssessosssssesssssssnssssessnsnes 7,870,720 8,000,000 | ..ovovviriniirieiiseei 14,904
135087  J9 6 | CANADA GOVT......ccvvvvriinnee 10/03/2019........ | CIBC WORLD MKTS........coiiiiiiiiiiieiiseisisssie sttt sssssssnses | esssnesesssssnssssssesssssssssesssssnssenssssnssns | soessnsssssessssssssessnsssnssenes 8,369,323 8,295,000 | ..ovovrrreriierieerieeereis 12,272
13509P  EF 6 | CANADA HOUSING TRUST.....coiiiiiiiieiniicisinieieisssi sttt s ssssssesssssssssensssnene | soessessessnns 06/10/2019........ | T D SECURITIES.......ooiiiiiiiiiciieineiciissie ettt | ehbebsses st s bbbt ninis | btbsesses et 5,275,050 5,000,000 | ooovrrererrrrieieineieeerieienens 71,110
13509P  FA 6 | CANADA HOUSING TRUST.......couuiiiriiiiierireiiiiieisissiesssesissssesssssssesssensssssssssesssessssesssenesne | sessssisnsioes 06/10/2019........ BIMIE CAPITAL ..ottt | Shese bbbttt bbbttt | eebeeeb it 5,034,800 5,000,000 | oooovoivriiieieieo 47,815
13509P  FL 2 | CANADA HOUSING TRUST 1070172019, | VARIOUS.......o it | Hhesbse b s bbb | eebees sttt 8,065,520 8,000,000 7,496
13509P  GU 1 | CANADA HOUSING TRUST 1 02/12/2019........ | DESIARDIN.....cooivirriiisiresis ettt ensens | nebsssssssessesssssesssssssssensesssssssssessansnns | sresesessasssessesssessssesenses 10,170,100 | .ooveovvcreiriccrercies 10,000,000 | .oovererierreiireinieieireiseieens 42,616
13509P  HJ 5 | CANADA HOUSING TRUST ..ot sissiesie s sesesssensssssssenssssssssessssssssensesnens | cesssessessnns 10/01/2019........ CIBC WORLD MKTS.......ooieirierieieeesieisesesi et ssssssessessessens | essssssssesssessnssssssessssssssesssssnssesssessnnes | ovesessosssnssesssesssnssessesssenes AT67,670 | oo 4,750,000 3,045
563469  UA 1 |MANITOBA PROV......oiiiiiiiiieiisiieeniicissie e 08/06/20719......... | BMO CAPITAL. ..ottt ssnes | ehbebssss bbbttt nsenes | rtbsessesbsss s bt 6,206,820 6,000,000
68323A  CX 0 [ONTARIO PROV. 05/30/2019........ | CIBC WORLD MKTS.......coeimiiririieinissieissssessessssissssessssssssssssessasssessesssssssssessssssasssssessans | sesessssssssessosssnssesssssssosssessassesessonss | sossosssessosssssssssessasssessones 19,599,830 | .oovveiiieeei 19,000,000
68323A DM 3 | ONTARIO PROV. 02/05/20719......c. | HSBC ...ttt | et bbb | eterer it 5,446,045 5,500,000
68323A EA 8 | ONTARIO PROV. 04/19/2019........ [RBC DEXIA. ...ttt bbb essenss | asbssssssasssesssssssssessssssss s sssssnssensanss | osssesssssssesssssassessessanenn 9,851,100 | oo 10,000,000
68333Z AB 3 | ONTARIO PROV. 02/12/2019........ [ VARIOUS......oouieiitieiieicsie sttt | eetebanes e bbbt naenes | etesessessnes s sssns e 8,299,434 8,200,000
68333Z  AF 4 |ONTARIO PROV. 04/08/20719........ [DESJARDIN. ......oomiiiiiiiiiieiisiriin sttt | fesiienas st | bbb 5,038,850 5,000,000
748148 RY 1 |QUEBEC PROV. 08/06/2019.. VARIOUS 13,867,720 113,725,000
74814Z EV 1 |QUEBEC PROV. 09/17/2019........ | VARIOUS . 16,406,010 15,750,000
74814Z  EX 7 |QUEBEC PROV. 02/05/2019........ BIMO CAPITAL. ...ttt enss | enbnesenssessenssnesensan s st b st sensansns | srosssessasssessessasssansnssnssane 13,973,820 14,000,000
1099999.  Total - BONAS = All OBNEI GOVEIMIMENL. ... eeiiiteisett st esssees s ess et ses et s s eE e sEE e eeE oo € eE8oEE e E0EoEE R f S8 oEEE£EE SR8 EE o8 e 1 £ 8 SR80 £ EEE £ EE£EE R f S0 E S8 0 EEEE Lo R SEE S £EEEEE o0 R E£EEEEEeEE S80S E e E S8 E o0 E R R b e oLE ek s eeEete et n et ettt | eonssnssenssne st sns et enes 287,473,251 ...284,295,000
Bonds - U.S. States, Territories and P
13063D KD 9 |CALIFORNIA ST 01/10/2019........ | BANK AMERICA MERRILL. .....coovieeeeeeeeee oo s eeeseeseeseseesessssssessessssssssessanses | sveresssessssssesessssesssssessssesessssssessssssns | oerereessesssisseseesessssenessnenes 2,076,076
13063D  LF 3 |CALIFORNIA ST 03/07/2019.. CIT GROUP..... bbbttt | Shbenbeesent s enb sttt ensenes | bonsenssnisssenssen i 1,228,870
1799999. Total - BoNds - U.S. States, TEITHOMES & POSSESSIONS........uuuivuuiiiiessiissirisiiseisssisssessetesstssessissessessssessshesst e4sessseeessees e e eeef 8L f L8808 e0E L84 L L 044 f 4L E L0 E oL E L L L 0L L8k L0 0EEfEbEfLb k00 dbieb bbbt bbbt et | onesnsb bbbt 3,304,946 2,715,000
Bonds - U.S. Special R e and Special A
018411 UA 4 |ALLENTOWN PA CITY SCH DIST. 06/05/2019........ BANC OF AMERICA..........cooiieiiiinieiseieersssiesssssessnienes 928,493 750,000 [ ..o
113073  AJ 9 | BROOKHAVEN GA DEV AU 07/18/2019........ BANK AMERICA MERRILL 380,004 300,000 [ ..overeiriieiee s
19648F  KF 0 | COLORADO ST HLTH FACS AUTH REVENUE..........ccootiiiiiiiiic e 08/08/2019........ | CITIGROUP......oouiiiircriiitietisei ettt etres | ehbebsees bbbttt nines | botbsesies b st es bbbt 1,263,130 ...1,000,000
3140H1 E5 5 |FEDERAL NATL MTG 04/30/2019........ | SALOMON BROS.........otiiiiiiririininiitisesssisisesssssssssse s ssessssssssessss s ssessessssssessnss. | assessssssssssesssssssssessasssssessessssssssessanss | osssessesssssossessossessessasen 4,313,383 ...4,319,458
44244C  WT 0 |HOUSTON TX UTILITY SYS REVENUE.........ooiiiiiiririeiseiceisieeseie e 08/21/2019........ CITIGROUP.....ocviiiietts ittt nsses | chbebenes sttt | etiressesaess et 1,037,065 805,000 | ..eoovererirereririer s
452252  NX 3 [ILLINOIS ST TOLL HWY ..ottt essssssssessesssssssssessessssens | oessssssssenes 11/06/2019........ [ MORGAN STANLEY ..ottt bbbttt | etbseesesssb s nsnnsns | sbebinsssssess s es b esensenes 1,266,500
45470Y  EX 5 |INDIANA FIN AUTH HEA 07/02/2019........ | CITIGROUP........ooiirireriiitieeiretseie et esns | seiesanssess s es st ss et nienes | eeesessesbsesess et seenenes 1,028,170
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495098 YU 3 |KINGCNTY WASH SCHD.........ccc..... 01/22/2019........ JEFFERIES & CO...viiiiiciiiciie ittt enis | ebbssesssesiesessse et nienes | etisessesisssseseessensseseesinnenes 1,803,735 | oo 1,500,000 | ..o 11,042
54811B TJ 0 [LOWER COLO RIV AUTH 10/03/2019........ | BARCLAY S ...ttt bbbt | enbess s bbb bnnrns | sbebenss ettt 1,303,502
56035D CR 1 |MAIN STR NAT GAS INC 11/26/2019.. CITIGROUP.....o vttt esses | cbseseres st bbbttt | eeisessessses s ssns e 1,126,510
56042T BR 8 | MAINE ST FIN AUTH LOAN REVENUE 05/08/2019........ | BANK AMERICA MERRILL........ocuriiieirireieiieceieieie sttt sssssse st sss st ssanses | sesessssessessessssssesssssesessessessssassessessnsans | essssssssssessessssssessessessnsnes 1,078,335
57584Y QB 8 | MASSACHUSETTS ST DEV FIN AGY........... 02/07/2019........ | BANK AMERICA MERRILL. .....co.ovieeeeveeeeeeeeeeee e s e eeeseesesseseeesesessssessessssesssssessenses | sveresssssssseseseesssesssessssssesesssssssesssssens | oereresssesssisseseesessssesessnenes 1,126,830
626207 X8 2 |MUNICIPAL ELEC AUTH GA .| 09/20/2019.. GOLDMAN SACHS.......ooeiiirireiiiitisesieiesiste ettt nes | chbetbesas st es bbbttt | rtesessesiess et 1,230,454
64613A CA 8 |[NEW JERSEY ST HSG & MTGE FIN AGY REVENUE. 02/1412019........ |RBC CAP.....oiiirriisieeie ittt sns | abbsebsne bbbt | entsens st 1,520,241
64990F NX 8 |[NEW YORK ST DORM AUT 12/19/2019........ [ MORGAN STANLEY .....coruiiiirieiiriietieiitiesie et | eesnesessessnss et ensenannsns | sererissssssesssssessesssessenssenes TABTATO | oo 1,000,000
735389 G5 1 |PORT SEATTLE WASH REV. 07/19/2019........ | GOLDMAN SACHS........ooiiiiimiiiiieiieiesisisies bbbt sbnss | eebebssss bbbt s bbbt nsnss | otssessnsbss s bt 2,762,348 2,250,000
92818G KN 2 |VIRGINIA STATE.......oiiiieiirieeieieissieie e esessseneenes 08/22/2019........ EXCHANGE ...t | esbtesess bbb nntns | sbiebanss et 2,256,958 2,120,000
97712D V5 2 |WISCONSIN ST HLTH & EDUCTNL FAC AUT REV......ccovvimiiiiiinninirninninns 05/24/2019........ BANK AMERICA MERRILL 704,628 600,000
3199999. Total - Bonds - U.S. SPECial REVENUE ANU SPECIAI ASSESSIMENES. .. ..v.vuururirrerserssresersasessssesessseessssssssessassies | erosssessassssssessasssessasssessasssessessasssessassasesessasssessasssessessasssessessaessessaessessasssessessasssessasssessesssessessasssessensansessanssessesssessassasssessanssesessans | asssessosssnssonsnssossanssessansanssessanssnssansnss | srssssossnssnssnssassanssn 26,317,756 23,054,458

Bonds - Industrial and Miscell
00912X  BH 6 |AIR LEASE CORP. 12/11/2019........ | CIBC WORLD MKTS.......oetiiiieiieiieiiiiieieieissssie st sss s sssse s s ssssesssssesnss | essesssessessssssssssessessssessesssssssssssssessnss | soesisssssessessssssssssassessssnsns 1,975,500 2,000,000 1,151
035240  AQ 3 |ANHEUSER-BUSCH INBEV........cccsiiiiimiiiiniieieiiniiressisseesisesssse e 03/05/2019........ | JP MORGAN. ......ccvuiiiiiiciete ittt | sebebines et nienes | otssessesbnes et 2,090,560 2,000,000 | .eovoveieiieieeeris 11,611
037680 AB 1 |APPALACHIAN CONSUMER RATE RELIEF FUNDING........ 10/21/2019........ VARIOUS ...ttt | chbebena st b sttt | rtiressesiess et 6,392,584 5,925,000 | ooucvrrererienieieierierierieienens 78,635
037833 BG 4 |APPLEINC 01/29/2019........ [ CITIGROUP........otriiuiiiiiirireritiisiss et | st | Horeniseses bbbt enes 1,000,080 | ...ovovvriieies 1,000,000 6,933
04365U  AE 4 | ASCENTIUM EQUIPMENT RECEIVABLE.........ccoiieiiieininriesineiciiesiesesissiesississesesssssssssneenenns | seesesensensens 0471072019........ | JP MORGAN.......cttiiitrcieciete ittt | eebessees e s bt s bbb | rtesesses st en st 3,749,032 3,750,000 | coooerreririeriieeee e
05522R  CY 2 |BANK OF AMERICA CREDIT CARD TRUST .....ccoviimiiriireierieieeisisisssssssssessssssssssessssssssenss | sesessnsessenes 02/06/2019........ BANK AMERICA MERRILL........coooviiieiiriiieie ettt sssenseses | sessssessessesssssssesssssesessessesssssssessessessnss | sesissessessessssssssssssesssssnsns 4,987,695 5,000,000 8,625
08161C  AE 1 |BENCHMARK MORTGAGE TRUST 02/1172019........ | P MORGAN ... .ttt | eebebanes bbb | otisessesbnes et 2,057,734 2,000,000 2,588
14041N FT 3 | CAPITAL ONE MULTI-ASSET EXECUTHON TRUST.......coitiriiririniierinsieesceesieiesiesssssseeniees 02/20/2019........ |RBC CAP.....oiirrititietiei bbb | ehbeb bbbttt | et eni e 1,999,652 2,000,000 [ ..ovoueerrriirieirienieree e
14042W  AD 2 | CAPITAL ONE PRIME AUTO RECEIV.......c.coovviriririiniineiireniecisniissiens 05/21/2019........ JP IMORGAN..... otttk | sttt | st 2,638,266 2,639,000 [ ..o
161175 BR 4 | CHARTER COMMUNICATIO 01/14/2019........| CITIGROUP 499,675 500,000 [ ..ovorerireririeeeeierene s
172967 LW 9 | CITIGROUP INC 02/20/2019........ | MK TAXES SYS 252,355 250,000 3,368
17326D AC 6 |CITIGROUP COML MTG 11/07/2019........ BARCLAYS..... sttt | ettt | eeeren e 2,832,956 2,732,000 2,674
254687  CK 0 |DISNEY WALT CO 03/20/2019........ | EXCHANGE.........ootiiiiieiiiste ettt sttt ntantes | sbsessesessessesssessesses et essessebssensessesnsnns | ebsesssssssessessssssessessesnsnes 2,246,619 2,250,000
254687 CZ 7 |DISNEY WALT CO 03/20/20719........ |EXCHANGE.........oocviiieeieciceceie sttt ssanses | sbasssssessessssssessessssssessessessssssesssssnsns | evessissessessessssssessesssssssnes 1,244,491 | L 1,250,000
31428X BU 9 |FEDEX CORP 01/14/2019........ CITIGROUP.......covevvrirererniinns 998,840 1,000,000 | ..ooocveeerieieiieieree s
36254M  AE 8 | GM FINANCIAL SECURITIZED TERM AUTO. .| 02/06/2019........ | WELLS FARGO 489,980 500,000 651
36257P  AE 8 | GM FININCIAL SECURITIZED TERM [ 07/16/2019........ [WELLS FARGO......ccoviiiiireiiiisiieeie ittt ensensns | shesssesanssssssessss s essenins | sesenesesssesanssessessssesessensaren 2,499,238 2,500,000 [ ..ovoorereirieieeiereeee e
47789  AE 6 | JOHN DEERE OWNER TRUST. 03/05/2019........ [ CITIGROUP.........oiiiiiiiiiciiis it | bbb | bieesiiesss bbb 2,999,885 3,000,000
58769T AE 5 | MERCEDES-BENZ AUTO RECEIVABLES TRUST.........ovviiuiiriiriiirinsiierierissessisessesseesssenens 09/18/2019.. MIZUHO ..ottt | Sheeb s s bbbt | ek 3,999,686 ...4,000,000
58933y AX 3 |[MERCK&COINC................ 03/05/2019........ | JP MORGAN. 994,380 1,000,000
617446  8G 7 |MORGAN STANLEY. 02/20/2019........ | MK TAXES SYS 258,123 250,000
69363P AB 6 | PUBLIC SERVICE NEW HAMPSHIRE..........ccccovverniirerninns 02/13/2019.. CITIGROUP... orrn.5,262,455 5,150,000
90290E  AD 1 [USAA AUTO OWNER TRUST .....comiiiiiiiiiiiiiiessieiessssiessissssesssssssssssessssssssessessssssessesssssss | oessessessenns 07/23/2019........ | JP MORGAN. ...ttt | ehbebsse bbb s nsenss | botesessesbns bbb 2,749,509 2,750,000
94989A AU 9 |WELLS FARGO COMMERCIAL MORTGAGE TRUST............ 02/11/2019........| SOCIETE GENERALE AMERICAS 929,264 925,000
05570X BG 0 |BMW CANADA AUTO TRUST 06/11/2019.. RBC DEXIA. ...ttt bbb biens | enbees bbbt bbbttt | bbbt 4,400,000 ...4,400,000
060505 FM 1 |BANK AMERICA. 05/01/2019........ | TD SECURITIES.......ooviiieiiiiiisisieisssie e ssssiesssss st ssssensanss | assssssssssssesssssasssessssssssesssssssssssessonss | osssessessnssossessnnssessessnens 4,034,920 ...4,000,000
06368A AD 2 |BANK MONTREAL 12/0412019........ | T D SECURITIES......coooiiiieiieiieiieiisieesisei ettt | esstesensesesss st snins | sorersessnsses st ss s 2,554,900 2,500,000
064151 WY 5 | BANK NOVA SCOTIA HALIFAX.......iviiiiriiiiiiieiinsiesisisisssis st esssssssssssesssssssene | cooessessensnns 12/04/2019........ | T D SECURITIES. ..ottt bbb | enbsessenb bbb nntns | ebebinssss st enes 2,559,512 2,550,000
07813Z  CB 8 | BELL CANADA........oooiiireieieistceser e 05/10/2019........ CIBC WORLD MKTS.......ooiiieiiieriieiesieisesesi et ssssssessesssssens | svsssenssessesisssssssesssssesssesssssanssessesannss | ovssessssssnssessessnssessessnnenes 1,996,840 2,000,000
12614A DB 3 | CNH CAPITAL CANADA RECEIVABLE.................. 06/18/2019........ |[RBC DEXIA.......ooiiiiririiitiretiereis sttt ssrents | ehbebasss et s bbbttt | etbsesies bbb 5,333,000 5,333,000 | covuvvrrrriieiieee e
13607G  FB 5 |CIBC 12/04/2019........ | PRUDENTIAL FUND........cviiitiiiiriireisiisiresisisesesss st ss st ssssssessesss. | essssssessssssnssasssessssssssessssssssessessnssons | somesnsssssesssssssssessssssosseses 1,242,688 | ..o 1,250,000 8,048
14161Z CY 2 |CARDSIITR....cccoovvrvreren. 11/07/2019........ CIBC WORLD MKTS......ooiieiiierieeiceesissisesesie st essesssssens | etsessssssesssessssssssessss s esssesssssessessnnss | oeesessossssssessnessensessesssenen 2,600,000 2,600,000 [ ...voorerririrerenieieeerierese e
345213 HK 1 |FORD AUTO SECURITIZATION TRUST .....ooitiiriirieiiierisieeiesieisssiesssss s essssssssssenes 10/22/2019........ RBC DEXIA. ..ottt bans | esbsees s bbb bbbttt | bbb 2,450,000 2,450,000 [ ..o
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36252M BG4 | GMF CANADA LEASING TRUST ...ttt 06/18/2019........ BIMECAPITAL. ..ottt bbb | st e es sttt | ebrebaess e st 3,778,000 3,778,000

438121 AN 5 |HONDA CANADA FIN 04/09/2019........ [RBC DEXIA.......cooviuiiriiiiisirisisisisssie st sss s essenss | asssssssssssesssssssssessassssssesssssssesssessanss | osssessesssssessessnssessessanen 6,246,605 | .....ooooviiiinnd 6,250,000

47788Z  AB 7 | JOHN DEERE FINANCIAL .101/10/2019.. RBC DEXIA ......5,016,450 5,000,000

47788Z AC 5 | JOHN DEERE FINANCIAL [ 04/08/2019........ [RBC DEXIA. ..ottt esres | 2hesbse bbbttt | eebte et 2,488,125 2,500,000

539481 AL 5 |LOBLAW COSLTD........ 04/09/2019........ | DESJARDIN. ......ovuiiiiriiiitiresitiriiesie ittt sssnsene | sebebinsssss st s st nienes | etssesses et 3,148,290 3,000,000

565018 DB 1 | MANULIFE BANK CDA 12/04/2019.. VARIOUS ....8,010,020 ...8,000,000

75585R  PY 5 |REAL ESTATE ASSET LIGQUIDITY TRUST.... 08/01/2019........|RBC DEXIA........covovririrernrrrirerrnninns 13 13

775109  BA 8 |ROGERS COMMUNICATIONS.........oviiiiririiieieenierieeissiesisssssesessessssesesssessssssssesssssssesessessssssenss. | ceessesssessnns 04/08/20719........ | BANK OF .....coomiiiiiiieiieiceieeisises it | setesssssess e ees st n st nienes | oeesessesssssessessensensessenenes 1,682,425 | ..o 1,500,000

780086 KD 5 |ROYAL BANK CDA 12/04/2019........ | CIBC WORLD MKTS.......oiiiiieiieiieiciriieieiieisssse et sssssse st sssse st ssssssssssssessnss | sessesssessessssssssssessesssessesssssssessessessnss | soesisssssessesssssesssssssesssssssnns 2,691,630 2,700,000

82028K AT 8 | SHAW COMMUNICATIONS 04/08/2019........ T D SECURITIES ...ttt | cbiessenas bbbt ninnes | otesesssssnss s 1,325,763 | oo 1,250,000

82028K  AZ 4 | SHAW COMMUNICATIONS 12/05/2019........| T D SECURITIES.. 547,399 550,000

827314 AJ 4 | SILVER ARROW CANADA LP.....coovvviirirrrririnirierirerireenns 10/16/2019........ |RBC DEXIA. ..ottt e | sheeebisess e ne e tes bbbt | tebenesse st et 2,000,000 2,000,000

87971M  AX 1 | TELUS CORP.........omiiiicieieie et 02/04/2019........ DESUJARDIN. ...ttt | enieeses sttt | et 2,057,500 2,000,000

8797AM BN 2 | TELUS CORP......oootiiriticiiseiiisiesi s 12/11/2019........ | CIBC WORLD MKTS.......otiiiieiieiieicieiieieiseissssse st ssss s sss s ssssessessssssesssssesnss | sessesessessessssssssssessesssessesssssssssssssessnss | soesisssssessesssssssssssssesssssnsnns 2,001,960 2,000,000

891145  T7 9 | TORONTO DOMINION BK ONT 04/08/2019........ | TD SECURITIES.......ciiiiiiitieeiiiciiseie sttt | sesesanssess st ss s nienes | otesessesinss s sseneses 1,564,050 | ....ooovvveeees 1,500,000

23291G  AD 6 |DLL SECURITIZATION TRUST D 04/05/2019........ CITIGROUP..... vttt | ebbtbenas sttt | etesessesiees bbb 1,999,986 2,000,000 [ ..oveurereriririrenirieeniereseenerieene
25243Y  AY 5 |DIAGEO CAPPLC............. D 06/03/2019........ | PY CORRECTION 746,364 750,000

80414L  2C 8 | SAUDI ARABIAN OIL CO....ocvuiiriririiienissisissniserssnsssesenssnssseenssnnaes D 04/09/2019........| MORGAN STANLEY.......cccoouiiimririnnniirns 991,390 1,000,000 | .ooovvviinrieinienis
3899999, Total - BONAS - INAUSEHIAI @MU IMISCEIBNEOUS..............c.cveveevviereeiieeeeteveeeeeetetese e tereeetesstetesesaeeesseesesesesaeaes etesesasessesseassesasssass s eaetesesansasesese st e sssassseansssesansasnseass s snaesasnssees s seaes s s e sess e se s et et e e st as e set et s s e e eae e aet et s asssanssnsnsasanassssanssensasanes | etesasssssssssnsssassssssssssssntasansssnssssesssasans | eoieeissesessssasinesensesnsasas 128,516,389 | ..ovovvvvvieei, 127,232,013 286,136
8399997, TOtAl - BONMAS = PaAM 3.tttk E o0 fe0 ko1 ffoeEehEoEE e oHE oL EeE SR E o E R EE e R f £ E LR eEE R e E oL E o EfeE e £Ef R LR LR E e E e e R E e E R E e E e eh e SeEienEeeE et r sttt | eint s 482,324,911 LATADAB AT [ 1,251,269
8399998. Total - BONAS = SUMMAIY HEIM fTOM PAIE 5...........ouiiiiite ettt ettt ettt ess sk ssensessetss efetsessssessassesssassessessesessees et et assessesesaeseesee et aeseeseEseeeeseesee et aeseeseeseeseseeses et aeseesesseeseteeses et et eesessee et enseese b et essesses et eesessebstansessessns | ekastessesssssssessessesantessessessntensessesansensess | ietessessessssssssssassessnsnsns 140,890,019 523,341
8399999, TOAl - BONAS........cvuoiisieiisi b0 8t HEeLEeEE LR e eEE R f R LR E e E SR E R LR E e EE R E e E b ehedesE e Rttt | bt 623,214,930 | oo 613,871,471 | oo 1,774,610

Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded

00287Y 10 9 [ABBVIE INC....ovriiiiiiicieieisiesisiseie et sensssnen 03/07/2019........ EVERCORE ...ttt bbbt ....163,000.000 | .oooovrreiiriees 12,008,848 XXX e
220521 10 4 |CORTEVAINC. 06/05/2019........ SPINOFF......coiierririerirereinenes 76,920.000 | ..ooernerreieierieienieeis 1,992,138 XXX e
254687 10 6 |DISNEY WALT CO 03/20/2019........ | SPINOFF... ..1,168.000 126,256 XXX

260557 10 3 |DOWINC 04/04/2019........ | SPINOFF... . 76,920.000 | ..o 3,296,508 XXX

26614N 10 2 |DUPONT DE NEMOURS INC 06/03/2019........ SPINOFF......coviirmieierirererinnin 76,920.000 | ooovvnverrerieieiierieis 4,770,939 XXX

35137L 10 5 |FOX CORP CLASS A 03/20/2019........ | SPINOFF.......cccovrvrrrrrirririrernrinnin 66,666.000 ...3,621,700 XXX

375558 10 3 | GILEAD SCIENCES 03/08/2019........ | EVERCORE.........coviiieiiieieiscie et ....189,000.000 11,939,243 XXX

654106 10 3 {NIKE INC “CL Bu.ioiiiriiiciiisi ettt | erssnsssnenns 03/21/2019........| SANFORD BERNST ....103,000.000 XXX

91324P 10 2 |UNITEDHEALTH GROUP INC 03/04/2019........ | COWEN 12,000.000 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY Trad@d...........oeuruiieiiiiiiiiiis oottt sttt nenes .49,623,821 XXX

Common Stocks - Mutual Funds

233203 37 1 |DFAINTERNATIONAL CORE EQUITY...... .| 12/16/2019.. DIMENSIONAL.. 12,289,935.471 152,181,907 XXX

464287 23 4 |ISHARES MSCI EMERGING MKT INDEX ETF 04/01/2019........ | COWEN.....coutririiciceiiesse e ....465,000.000 XXX

464288 24 0 |ISHARES MSCI ACWIEXUS ETF ..o 07/23/2019........| COWEN 2,944,000.000 XXX

46429B 68 9 |ISHARES EDGE MSCI MIN VOL EA 11/14/2019.. BANC OF AMERICA 69,864.000 XXX

46429B 69 7 |ISHARES EDGE MSCIMIN VOL US.......ccviiiiiiiiiiiiniiieissieiesississssssssss s ssssssessessssssssseses 11/18/2019........ | BANKAMERICA ....139,490.000 ...8,921,557 XXX

46432F 33 9 |ISHARES EDGE MSCI USA QUALITY. 11/14/2019........ | BANC OF AMERICA ....114,073.000 11,032,593 XXX

46432F 37 0 |ISHARES EDGE MSCI USA SIZE 12/06/2019........ | VARIOUS 45,363.000 | ... ...4,266,405 XXX

46432F 38 8 |ISHARES EDGE MSCI USA VALUE..........coiiiiieiiicireiesssiesssissiesisessesssssesssssssesssssssssessens. | oerinnineesenes 12/06/2019........ VARIOUS.......ooiiiienissse e 71,030.000 | ooovvriirrniereei 6,190,002 XXX

46432F 39 6 |ISHARES EDGE MSCI USA MOMENT ......oviiiiimiiirerintiresieeiseienissseesesisessssssiessssissssensssssssenes. | oersesscenenes 12/16/2019........ | VARIOUS 13,277.000 | ..o 1,616,555 XXX

46434V 44 9 |ISHARES EDGE MSCI INTL MOMENT. 11/14/2019........ | BANC OF AMERICA 30,985.000 933,572 XXX

46434V 45 6 |ISHARES EDGE MSCI INTL QUALITY 12/06/2019........ VARIOUS......ooieiriieieiee et 00:208,778.000 | oooervereeieiereriei 6,472,540 XXX e
46435G 40 9 |ISHARES EDGE MSCI INTL VALUE 12/06/2019........ VARIOUS......ooiiiiiriieiieesisss st 2:150,975.000 | covoerriiiees 3,611,607 XXX e
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
46435G 50 8 |ISHARES EDGE MSCI INTL SIZE 12/06/2019........ BANC OF AMERICA.........coiirierrcieeireiessciese s 91,428.000 ...2,506,435 XXX

77956H 32 8 | TROWE PR GLOBAL STOCK 12/18/2019........ T ROWE PR GLOBAL STOCK.. 1,261,300.050 50,710,017 XXX

922042 77 5 | VANGUARD FTSE ALL WORLD EX-U 01/18/2019........ COWEN. ...ttt ....418,000.000 20,161,018 XXX

9499999. Total - ComMMON SIOCKS = MUIUAI FUNGS..............oeviviietiiieieeiicteteeecee ettt s et saetes | evesastesssesesesessssesssesesesessesessssesessassesansseesesesassasansseesesanantenas .......429,210,561 XXX

9799997.  Total - COMMON SEOCKS = PA 3.tttk see_ ffoeEehEeEE e o0 E LR Ef o E o0 E 8 HE e 88 E o0 E R e 8408 E 0 E o8 8 f £ 08 eEE 40 E e E e foEE e E o0 eEE 0 E oL oLE o0 E e E oL E e E eS80 E o0 E 0 SeE e H e eE b e ehe1eet b ne e bbbttt | boenssnssens e et enes 478,834,382 XXX

9799998. Total - Common Stocks - Summary Item from Part 5.. et ettt etetetueteteseuetesatesteteses  ebeuetessssesesesssesesissesetoseiesesssesesosstesassttetetasaetesassteetetseetetasseeetessssetesesseeetsetetesasAetetessetetesnsetetessetetesassetesessetetesaseetesnsetetesasaete  absetesessssetetassisesesistetesassstesesstetesassetes | tererieteterstetereseeteseraeterans 36,923,682 XXX

9799999, TOAl = COMMON STOCKS...........cvvviieeiirecesieteieeietevsieeeeeteeetesesiseesesaeessesesasseseseeassesasassassasassssassssasasesassssensasas  etsasassssssssssesasesees s s eeetesesansaseseee st assssas e seans s sseesasnsse et s ssaetes e e eeas s s e aes s e s sees e se s et s e s et as e se s et es s s s eee e set et s anesenssnsesasanasasaanssensnsanas | etavasssssssssssssassssssssssssssasansssnssssesnsasans | eoiseissesessssasisessssesnsanas 515,758,064 XXX

9899999.  Total - Preferred AN COMMON SHOCKS. ... ...tuureiuuirsiieersases e ersstissss s ers s s ers st ee st ees s eessee s seesemsse_ ffse8eEseEE e oEE oL eE £ S8 oA E R0 E 4L R 1 E 8R0S R LR 8 £EE e E 0 E S8 8 f £ E LR £EEEEE oL Ef£E £ e EE S E Lo E RS E S8 EH e E o0 E SR ehE e ohEsentee R et n et n bttt | donssnssenssne e ens s enes 515,758,064 XXX

9999999. Total - Bonds, Preferred and Common Stocks ..1,138,972,994 XXX

€€l
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
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F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36207K WC 0 | GOVT NATL MTGE ASSN.. . [12/0172019. [MORTGAGE PAYDOWN ..o | | 4916 | 4916 | o 4895 | . 4,915 1 4916 0| 250 | 09/15/2029.
912828 P8 7 |USTREASURY.. | 06/28/2019. | CITIGROUP. 1,483,184 | ... 1,500,000 | ....... 1,461,738 1,480,206 | ... 4498 | oo | e 1484704 | oo | e (1,521) | oo (1,521) ] e 14,078 | 02/28/2021.
912828 RC 6 |U S TREASURY - [ 06/28/2019. | CITIGROUP.....ovsoeeesvvesvvessnen | 1,259,570 | ...... 1,250,000 | ...... 1,311,670 | ..........1,268,851 | ... . . (3,522) | ooveeereeeeere | e 1,265,328 | .cccoocccccceens | werresns(5,758) | vovevernns(5,758) | ....... 23,261 | 08/15/2021.
912828 8V 3 |U S TREASURY - [ 121022019, | WELLS FARGO.....oovovevvvessvvvessssn | 1,755,811 | ... 1,750,000 | ...... 1,769,277 | vovve.. 1,757,005 | oo | e (1,873) . TIR: 7)) P I 1,755,131 [ oo | coveeesessn 79 | e 79 | 32,139 | 05/15/2022.
912828 T3 4 |USTREASURY.....ccooiviirriirirriiirnieseiieeriieninns .. [ 01/1412019. | JP MORGAN..........oooovmrmrvvimsmniriissssissiiens | 5,786,016 | ....... 6,000,000 | ....... 5944219 | ..o....... 5,968,403 435 . 435 5,968,838 ...(182,822) | ...... (182,822) | ....... 19,842 | 09/30/2021.
912828 T9 1 |USTREASURY ...ccosrimirriiirrinnrinerireriesesenens .1 01/11/2019. | MORGAN STANLEY 2,878,945 | ....... 3,000,000 | ...... 2,923,008 2,945,438 387 . 387 2,945.825 | oo | (66,880)| ........ (66,880) | ....... 10,100 | 10/31/2023.
912828 W4 8 |USTREASURY -~ | 04/09/2018. | CITIGROUP 991,172 | e, 1,000,000 | ..o 996,836 120 . 120 997,741 | ovvvrcsvsss [ (6,569) | ..o (6,569) | .......13,050 | 02/29/2024.
0599999. Total - Bonds - U.S. Government 14,159,614 | ..... 14,504,916 | ..... 14,411,643 | ... 14,422,439 | ccoovcvc0 | oo 46 0 46 0. 14,422 483 0 (262,871) (262,871)] ..... 112,720 XXX
Bonds - All Other Government
013051 DG 9 |PROV OF ALBERTA.....cccoooimmmmirrissmresirrssin | 03/08/2019. | BMO CAPITAL.....oovsvvesvonsisessisesns - 4577670 | ....... 4,500,000 | ....... 4581480 | .....o.... 4,529,820 | oo | e (1,385) . (1,385) | oo | o 4528,035 | oo | oo 49,635 | ......... 49,635 | ....... 27,351 | 12/15/2022.
110709 GF 3 | PROVINCE OF BRITISH COLUMBIA.................. | 10/01/2019. | VARIOUS 10,163,721 | ....... 9,600,000 | .....10,002,770 | ...c......9,942,126 | .occovvcrrcrc | s (39,594) | ovvvercrrs | e (39,594) 9,902,531 .o [ o 261,190 | ...... 261,190 | ....219,875 | 12/18/2023.
135087 A8 1 | CANADA GOVT..oovovrvvsrsiirnrrrrnees .| 08/06/2019. | PETERS & CO. N 3,029,070 | ...... 3,000,000 | ... 2,880,240 2,886,279 [ covvovveeeccecc | oo 14782 | | e 14,782 2,901,061 | covvvrevcccccies | oo 128,009 | ...... 128,009 | ..... 30,884 | 06/01/2023.
135087 B4 5 | CANADA GOVT....ooccocovmvivinrrnes | 04/08/2019. | T D SECURITIES....ooovsvrsivnvrsvr . . 2,610,525 | ... 2,500,000 | ... 2,591,950 2,575,641 (3 . (3,619) 2,572,022 38,503 | ....... 38,503 | ....... 22,260 | 06/01/2024.
135087 D5 0 | CANADA GOVT - | 09/13/2019.| VARIOUS 44,260,180 | ....43,000,000 | ... 43,897,410 | coovcccrsvvrssrerrsis | corsivmssinnis | e (GT:724) [ - [RTA: 724 P 43,859,583 400,507 | ...... 400,597 | .....368,045 | 06/01/2025.
135087 E6 7 |CANADA GOVT...ooooiivvrnrivrrnnns . | 12/04/2019. | VARIOUS 11,249,220 | ....11,375,000 | ....11,321,984 (959) . (959) 11,330,975 ...(81,755) (81,755)| . 06/01/2026.
135087 G3 2 | CANADA GOVT | 0511012019. | VARIOUS 16,957,835 | .....17,500,000 | .....16,980,950 5,184 . 5184 | oo | o 16,986,134 |.... | e (28,299) | oo (28,299) 03/01/2022.
135087 H2 3 |CANADA GOVT. -~ | 03/06/2018. | BMO CAPITAL. B 1,728,730 | ...... 1,700,000 | ... 1,698,232 . .39 . T3 PO I 1,698,279 | oocrrverrsnn [ o 30,451 | oo 30,451 06/01/2028.
135087 H4 9 |CANADA GOVT. .. [01/16/2019. | VARIOUS........ccoovvvviirrrrriisseriiisesrionns . . 9,437,455 | ....... 9,500,000 | ...... 9,326,750 19,341,965 | ... . . 1,572 9,343,537 | oo | e 93,918 | ......... 93,918 03/01/2023.
135087 H9 8 | CANADA GOVT - 02/12/2019.| T D SECURITIES 10,077,000 | .....10,000,000 | ....... 9,886,200 19,892,791 2,767 . 2,767 9,895,558 | ..ovocccccrrrrs | o 181,442 | ....... 181,442 | ...... 90,959 | 09/01/2023.
135087  J4 7 |CANADA GOVT...oovveorriirriirriieeiieseiieseiiesenes A|07/02/2019. | DESJARDIN............ 8,040,880 | .......8,000,000 | ....... 7,996,800 17,996,910 884 . 884 e 1,997,794 43,086 | .....108,055 | 11/01/2020.
135087 J9 6 |CANADA GOVT - | 11/08/2018. | SCOTIA MCLEQD.... 3,979,400 | ....... 4,000,000 | ....... 4,035,840 (B89) | cveverreers | e 4,035,151 | oo | eeen(55,751) | (55,751) | ......11,836 | 09/01/2024.
13509P CA 9 |CANADA HOUSING TRUST... - 05/10/2019. | DESJARDIN N 5,081,900 | ... 5,000,000 | ... 5,281,800 . reeerneeneeeees | ereen(80,263) | oo [ e (40,263) 5,003,197 | coovovccceersc | cenn(11,207) | oo (11,297) | ....124,572 | 03/15/2020.
13509P EP 4 | CANADA HOUSING TRUST... .1 05/10/2019. | DESJARDIN........cvvvmiirivniricrieririiniins . ) 2,002,900 | ...... 2,000,000 | ...... 1,996,300 1,996,990 | ... LR 2 IS 1,998,137 | oo | e 763 | 4763 | ... 16,438 | 12/15/2019.
13509P  EV 1 | CANADA HOUSING TRUST... | 07/02/2018. | RBC DEXIA . . 9,949,300 | .....10,000,000 | ... 9,817,200 9,839,866 | ... 55,214 9,895,080 | ..oocccvcvere | 100 54,220 | oo 54,220 | ....... 66,247 | 06/15/2020.
13509P FC 2 | CANADA HOUSING TRUST... - | 06/19/2019. [ VARIOUS.......criviviinissiicinninnnns 3,977,840 | .......4,000,000 | ....... 3,910,400 13,915,756 3,935,751 12/15/2020.
13509P FJ 7 |CANADA HOUSING TRUST... | 07/02/2018. | SCOTIA MCLEQD.... 11,912,400 | .....12,000,000 | .....11,646,000 | .......11,662,926 | ..ocorvvrrrcri | wrrrs 88,008 [ oo | crrrrre88,008 | v | o 11,730,933 06/15/2021.
13509P  FR 9 | CANADA HOUSING TRUST... -02112/2019. | T D SECURITIES . - 4,883,800 | ....... 5,000,000 | ... 4,810,450 A.846,650 | oo | eereern 8,101 [ | o801 | e | e 4,852,752 | ... 12/15/2021.
13509P  FY 4 |CANADA HOUSING TRUST 02/12/2019. [ HSBC . . 4,951,600 | ....... 5,000,000 | ... 4,872,300 4,883,309 | oo | 3,935 [ | eeerinssn3,935 | oo | oo 4,887,244 |.... 06/15/2022.
563469 UK 9 |MANITOBAPROV... - | 10/01/2019. | VARIOUS. N 6,974,450 | ... 7,000,000 | ... 6,808,000 16,826,557 | ... 6,868,765 09/05/2021.
68323A AD 6 |PROVINCE OF ONTARI o [+ [ 1012172019, | DESJARDIN...oocooroeseessvessvensne | 1,034,880 | ....... 1,000,000 | ....... 1,080,070 | vovverece 1,052,182 | oo | eoeens(17,201) | o | eeereeend(17,200) s | e 1,034,981 06/02/2021.
74814Z EG 4 |PROVINCE OF QUEBEC.......cccorrmsssssiminrnrrnes - | 0611912019, | VARIOUS ... | 4,163,120 | ....... 4,000,000 | ....... 4,354,960 | ... 4,208,106 | ...oovoeevereccccces | 0 50,080) | oveoeeeereececc [ ciirerenn(50,080) | oo | oo 4,158,026 12/01/2020.
748142 EX 7 |QUEBEC PROV .. [ 03/07/2019. | CHARLES SHWAB..........oommmmvvvivmsmnrriins | 6,060,300 | ...... 6,000,000 | ....... 5,988,780 | ..oooreroerrrerrrrrcrn, 150 5,988,930 09/01/2026.
1099999, Total - Bonds - All Other Government............. ...187,104,176 | ...185,675,000 | ...185,726,866 | ...... 106,652,325 0 30,371 0. 185,494,456 | ..ovocccove 0 | ..1,609,721 XXX
Bonds - U.S. States, Territories and Possessions
93974D  2H 0 [WASHINGTON ST..coovtvsvsnivsrsnsrsnrsss [ - [07/23/2019. ] USB SECURITIES.....cvvvsvvscissiis [ oo T 2,515,180 | ...... 2,000,000 | ..... 2,377,780 2,356,960 | .oovooovrrrrre | oo [(E153)) P p— (15,451) 2,341,509 | .oovvcciceeis | o 173671 | ...... 173,671 | ...... 98,333 | 02/01/2030.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS.........cocvuiiiriiiins woviinniiiiinsiississssissssssssssssssssssssssssssssssssssssnnes | 2,515,180 | ....... 2,000,000 | ....... 2,377,780 | ........... 2,356,960 | ................. 0 ... [T ) — [ (15,451) 0 2,341,509 0]... 173,671 | ....... 173,671 | ... 98,333 XXX
Bonds - U.S. Political Subdivisions of States
968661 GY 8 [WILL CNTY ILL FSTPRESV D..oocvvvrvsrrrn [ - ] 12/15/2019. [MATURITY 625,000 | .......... 625,000 | ........ 771,406 | ... 644,037 | .coovovverreereree | e [CEX0KT0) O P (19,037) 625,000 0 ... 31,250 | 12/15/2019.
2499999 Total - Bonds - U.S. Political Subdivisions of States... 625,000 | .......... 625,000 | .......... 771,406 | oo 644,037 | v 0. (19,037) ] oo [ (19,037) 0 625,000 0 0 0| . 31,250 | XXX
Bonds - U.S. Special Revenue and Special Assessment
047870 KB 5 [ATLANTA GAWTR & WASTE WT....oorcvcrv | \ 10/04/2019-|ST|EFL-F ..................................... 351,040 | .......... 350,000 | .......... 348,380 | oo 349,385 | 112 | i 12 | 349,497 | covvvevererserci | oo, 1,542 | oo 1542 | ... 19,658 | 11/01/2022.
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176553 HB 4 |CITIZENS PROPERTY INSURANCE CORP FL.... |..| 10/04/2019. | MESIROW.......cccoooiirvvierriienniieneienniinans . 477,551 | ... 150,000 | ... 171,962 ..164,899 | ... (1,628) 163,271 | covvoecveeei | e 14,279 | ... 14,279 | ... 6,396 |06/01/2025.
196632 PA 5 | COLORADO SPRINGS COLO UTl....c.covvvuvririinns .. | 03/08/2019. | BARCLAYS.........coooovmvvvmsnvmnvemsnsvivssnne || 1087.590 | ......1.000.000 | ... 1,192,270 | .. 1,072,885 | ... (5 155) ) R R 1,068,032 [ ..oooevrrrerenne 11/15/2021.
3128K7 U5 5 |FHLMC, .. [12/01/2019. | MORTGAGE PAYDOWN.........oovmmmvvcineaa | 27,930 | 27930 | 26695 | oo, 27,833 97 27,930 09/01/2035.
3128KG FP 8 |FHLMC .. 1 12/01/2019. | MORTGAGE PAYDOWN.. 1,637 3) 1,635 11/01/2036.
3128LB AZ 1 |FHLMC .. | 12/01/2019. | MORTGAGE PAYDOWN.. (1,723) 132,584 05/01/2038.
3128M4 CP 6 |FHLMC .. 1 12/01/2019. | MORTGAGE PAYDOWN.. 144 49,520 12/01/2036.
3128MJ ZB 9 |FHLMC .. | 12/01/2019. | MORTGAGE PAYDOWN.. 4535 | oo | oo 1,739,029 12/01/2046.
3128MM  CK 7 |FHLMC .. 1 12/01/2019. | MORTGAGE PAYDOWN.. 0 181,248 09/01/2020.
3128P7 BH 5 |FHLMC .. 1 12/01/2019. | MORTGAGE PAYDOWN.. (197) 84,436 12/01/2025.
3128P7 CB 7 |FHLMC .. | 12/01/2019. | MORTGAGE PAYDOWN.. (538) 115,152 02/01/2026.
3128PE 4N 5 |FEDERAL NATL MG....c.ooioieirirercineicreiscieris .. | 12/01/2019. | MORTGAGE PAYDOWN.. (213) 91,246 10/01/2021.
31292L DN 2 |FHLMC PC...vviricrieririissiessiesiesessseinniens .. | 12/01/2019. | MORTGAGE PAYDOWN.. (7,302) [ oovvoeererrenr | v 1,052,045 07/01/2041.
312942 CB 9 |FHLMC PC. ..112/01/2019. | MORTGAGE PAYDOWN.. (245) 89,935 0 09/01/2040.
312945 TE 8 |FEDERAL NATLMG......oooocoooomrscicvorrsscrerrinns .| 12/01/2019. | MORTGAGE PAYDOWN. ..o | | mpeope | apeope | 366,100 i 641 346,245 0 02/01/2041.
31296S M3 7 |FHLMC .. [12/01/2019. | MORTGAGE PAYDOWN........oooommvvciisanc | 18554 | oo 18554 | o 18,899 18,584 | ... (30) 18,554 0 01/01/2034.
31297C HD 5 |FHLMC .| 12/01/2019. | MORTGAGE PAYDOWN.. 108791 109,030 | .. 12 109,042 0 07/01/2034.
312978 R6 4 |FHLMC PC....coooviviriiieiinninerieniecisseisnieneniens .. | 12/01/2019. | MORTGAGE PAYDOWN.. 7,830 27 7,857 0 ..215 | 08/01/2030.
31307G MD 8 |FHLMC PC. .. 1 12/01/2019. | MORTGAGE PAYDOWN.. ) ....168,183 (157) 168,027 0 3,098 |03/01/2029.
313076 TL 3 |FHLMCPC - | 12/01/2019. | MORTGAGE PAYDOWN.....oocccvsvrvves . . 315271 | oo 315271 | oo 332,684 | .............315,669 (398) 315,271 0 | 4,677 |03/01/2029.
31307Q 6A 0 |FHLMC .. | 12/01/2019. | MORTGAGE PAYDOWN.. 2,260,695 2,260,695 | ....... 2,228,904 2,256,545 4,149 2,260,695 0 06/01/2031.
3132GG  AX 3 |FEDERALNATLMG.....ccocmiiminiiririreriiniirerinnis .. 1 12/01/2019. | MORTGAGE PAYDOWN.. 59,738 59,738 58 59,738 0 08/01/2041.
3132HM TF 8 |FEDERAL NATL MG .| 12/01/2019. | MORTGAGE PAYDOWN.. 409052 | ........409,052 (4.754) 409,052 0 09/01/2042.
3132)9 D3 9 |FHLMCPC - | | 12101/2019. | MORTGAGE PAYDOWN.. 480,490 | ........ 480,490 | ........ 497,307 482,369 |.... (1,879) 480,490 0 04/01/2043.
3132LQ QA 8 |FHLMC .| 12/01/2019. | MORTGAGE PAYDOWN.. 1,686,382 | ...... 1,686,382 | ...... 1,674,261 1,685,167 | ... 1,215 [ oo | oo 1,686,382 0 01/01/2038.
3132M5 G2 2 |FHLMCPC.... .| 12/01/2019. | MORTGAGE PAYDOWN.. 144,278 | oo 144278 | oo 154739 (409) 144,278 0 02/01/2044.
3132M6 YN 4 |FHLMC PC .| 12/01/2019. | MORTGAGE PAYDOWN.. 488946 488,946 | ... 518207 (2,187) 488,946 0 05/01/2044.
3132MA BV 2 |FHLMCPC..... .| 12/01/2019. | MORTGAGE PAYDOWN.. 270477 270477 | 286,599 (898) 270,177 0 10/01/2044.
3132QT QZ 2 |FEDERALNATLMG....occooiooiorsocssoersersone | 12101/2019. | MORTGAGE PAYDOWN. ..o | | 1257601 | . 1.257.601 | ... 1322,937 BA78) | oo | o 1,257,601 0 10/01/2045.
3132WG FY 8 [FEDERAL NATLMG.......oooccooorscrvoesssoreensnes .| 12/01/2019. | MORTGAGE PAYDOWN.. 791,004 | o 791,004 | oo 788,251 193 791,004 0 09/01/2048.
3132WN - JR 4 |FHLMC - [ 12/01/2018. | MORTGAGE PAYDOWN....ooosvvesves | ] 2,037,218 | ..... 2,037,218 | ..... 2,451,971 | 0000000 2,050,160 | ovoveeeccveees | ceeinn(12,942) | o [ s (12,942) 2,037,218 0 05/01/2047.
3138E8 K6 8 |FEDERAL NATLMG.....ooiooooorooorscoescosesons .| 11/01/2019. | VARIOUS 615608 | ... 615,608 | ... 632,537 1,072 615,608 0 04/01/2042.
3138LR  7M 8 |FNMAPASS-THRU LNG30Y.. o | TVO12018. | VARIOUS oo | 1,350,101 | oo 1,350,101 | ..o 1,453,257 | covveren 1,367,093 | o | cerres(16,993) | v | v (16,993) | cevvevvrvvrrans | v 1,350,101 0 06/01/2042.
3138MK 4R 4 |FEDERAL NATL MG .| 11/01/2019. | VARIOUS 618634 | ... 618634 | ... 648,890 (398) 618,634 0 11/01/2042.
3138WJ U8 9 |FEDERAL NATL MG .| 11/01/2019. | VARIOUS 500042 | oo 500.942 | . 567,766 2148 590.942 0 02/01/2032.
3138XC  F3 1 |FNMAPASS-THRU LNG30Y.. . [ 110172019, | VARIOUS..........ooovvvnnnvissssnsiissnnniinss | L 635,376 | 835,376 | o 660,295 (2,025) 635,376 0 09/01/2043.
3138Y5 5D 4 |FNMA PASSTHRU AX4443 o [ 11/01/2019. | VARIOUS......ooccccrccrrnsonssirmssiineenns || gopgaa|  gopqaa| 850,413 (4,685) 825,143 0 10/01/2029.
31402R DD 8 [FNMAPASS-THRU LNG30Y. [ 110172019, | VARIOUS........sivvvinneniissssniisssssniisss | o 84296 | o 84296 | 83,262 11 84,296 0 05/01/2035.
314038 W5 1 |FNMA PASS-THRU LNG30Y. | 1110112019, [VARIOUS ..ot || qpgoga | gpgagr| 162,350 (1,139) 157,287 0 11/01/2033.
31404N  GC 4 |FEDERAL NATL MG... .. 105/01/2019. [ VARIOUS........onnvvvvvvvvmmisssssnsnesssssiiisns | | 9449 | o 24519 | 23,748 115 24,519 0 05/01/2019.
314058 EF 7 |FEDERAL NATL MG... ..| 11/01/2019. | VARIOUS 168,340 345 71,118 0 08/01/2035.
31406V DP 8 |FNMA PASS-THRU LNG30Y.......ocooiiiirrrrreee .. | 11/01/2019. | VARIOUS 24,518 (103) 23,547 0 05/01/2035.
31406W 2M 5 |FNMA PASS-THRU LNG 30 Y...oeooorroerrrneen | 1100112019, [VARIOUS ..o | | gl e 3,568 ©) 3,476 0 06/01/2035.
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31409X PU 7 |FEDERALNATLMG. oo . [ 1110172019, [VARIOUS....ccccrrcccmsvvcmscimmsieiieee | | 34038 | . 34038 | ... 33059 | .. 33,897 140 140 34,038 0o 1,184 | 02/01/2036.
3140GV. NB 7 |FEDERAL NATL MG... - 11/01/2019. | VARIOUS 5723277 | ....... 5723277 | ....... 5,745,186 | ........... 5,728,743 | coovvoveerevoes | eereres (5,466) (5,466) 5,723,277 09/01/2047.
3140H1 E5 5 |FEDERAL NATLMG... . [ 11/01/2019. | VARIOUS. 1,051,110 | ....... 1,051,110 | ....... 1,049,631 | cvvvooeereeereerreere LKL T TN 1,051,110 11/01/2037.
3140JH SN 4 |FEDERALNATLMG... 012018, | VARIOUS...ovessvsvnsssssssessssnse | 2,730,655 | ... 2,730,655 | ... 2,768,842 2,739,027 (8,372) 2,730,655 09/01/2038.
314100 5Y 2 |FEDERAL NATLMG... .| 11/01/2019. | VARIOUS 3,337 ) 3,336 08/01/2036.
31410P A8 6 |FEDERAL NATLMG... .| 11/01/2019. | VARIOUS 3,265 @) 3,257 08/01/2036.
314100 YW 6 |FHLMC - | 11/01/2018. | VARIOUS 100,641 NIV A K — 100,676 | ovoverrvecee (35) 100,641 09/01/2036.
31411C KH 3 |FEDERAL NATL MG FNMA, [ 1110112019, | VARIOUS.....coovvceeveesssveensssssonessssiins | 1,541 | oo 158 | 1,594 1,545 ) 1,541 11/01/2036.
31411K R4 7 |FNMAPASS-THRU LNG30Y . 11/01/2019. | VARIOUS o 120,636 | oo 120348 | oo (28) 120,316 01/01/2037.
3141IN. 5C 7 |FNMAPASS-THRU LNG30Y. 1012019, | VARIOUS.....oeesreensseensssnene | i 5OATS | 59,473 | oo, 59,928 | .ooccoccen 59,488 | ...ccccoooreern. (15) 59,473 02/01/2037.
31411W AU 1 |FNMA PASS-THRU LNG30Y <[ 11/01/2019. | VARIOUS.......occcccrmvvemscvmmssimssiinesiis || ggoa| 8,023 | ... 8,086 8,030 ) 8,023 04/01/2037.
31412A U9 3 |FNMAPASS-THRU LNG30Y...oovvvooerriesccenes .| 11/01/2019. | VARIOUS........ooooovvvvemnnssciviisvvceennssssiiie | ok A TOT | o ATOT | 4,803 ) 4,707 07/01/2037.
31412R D5 3 [FNMA [ 1110112019, | VARIOUS......oooeecveeessvvveessssseessssie | L 453010 | o 453.010 | oo 454,850 (232) 453,010 03/01/2040.
31419A DS 3 |FNMAPASS-THRU LNG30Y......oomrriiirrerrceen o [ 11/01/2019. | VARIOUS......oovccrvccvresrmsesssssineens || ongag | 400849 | 131,636 (905) 120,819 1314 | 09/01/2039.
314190 SH 2 [FNMA....ooooooooeoeeeooeeeeeeeeeeeeeoseeeeee s [ 11/01/2019. | VARIOUS.....ooovcvvvvsrescsssvmssessne || gaggag | gaggag| 807,133 826 817,738 0| 18,496 | 11/01/2040.
31419K GD 1 |FNMA PASS-THRU LNG30Y.......oooriirrvrrrree .| 11/01/2019. | VARIOUS..... 528,854 528854 | ......517,037 1,021 508,854 0 8,575 | 11/01/2040.
31419L QD 8 |FNMAPASS-THRU LNG30Y.......ooomrrrrrrrirnren .. | 11/01/2019. | VARIOUS 252,129 252129 | ........ 256,659 (345) 252,129 12/01/2040.
38122N  ZA 3 |GOLDEN ST TOBACCO SECURITIZATION....... - | 01/22/2018. | JEFFERIES & CO. o I B 1,035,689 | .......... 910,000 | ....... 1,096,641 | ......... 1,067,164 | ..oococcrviers (25 ) P 1,065,923 06/01/2026.
45188R EL 9 |ILLINOIS DEV FIN AUTH REV........corrrecerrirrreee .| 01/01/2019. | MATURITY....ooooooeecorereeeeeseec e . 200,000 | ... 200,000 | oo 224,240 | v 200,000 | oo | o 0 200,000 01/01/2019.
57422) AA 6 |MARYLAND ST ECON DEV CORP . 10/24/2019. | BARCLAYS 1,064,380 | ...... 1,000,000 | ... 1,166,360 | .vr0c0cc 1,091,012 | oo | (25,283) TPE2: )] I B 1,065,730 03/31/2024.
59334D EL 4 |MIAMI-DADE CNTY FLA WTR .1 03/04/2019. | SIGNET BANK. 330,000 | ........358,245 (553) (553) 331777 10/01/2019.
626207 VM 3 |MUNICIPAL ELEC AUTH GA [ 01/01/2019. | MATURITY..ccccooevvvvmvssermssrmsssrmssnees | | 4000000 | . 1,220,000 | ...... 1,446,864 | v 1,220,000 | oo oo N P 1,220,000 01/01/2019.
665245 XM 3 |NORTHERN ILL UNIV REVS .| 04/01/2019. | MATURITY.. 515,000 | ... 515,000 | ... 537,928 (821) 515,000 04/01/2019.
721876 QH 6 [PIMACNTY ARIZ SWR REV.........oooeccverrrcrere .| 03/06/2019. | EXCHANGE 762,073 | oo 750,000 | oo 827,813 (1,601) 761,950 07/01/2020.
89602N  2C 7 |TRIBOROUGH NY BRIDGE & TUNNEL AUTH..... | .. | 12/03/2019. | CORPORATE REORG. 850,000 | ........ 850,000 | ......... 850,000 0 850,000 01/01/2033.
898526 EV 6 |TSASSCINCNY - 01/22/2019. | JEFFERIES & CO......... 1,142,000 ,000,000 | .......1,194,790 . A T()) T R 1,170,948 | ... 06/01/2027.
928186 JV 6 | VIRGINIA ST RES AUTH... | 08/2212019. | EXCHANGE 2,256,958 | ...... 2,120,000 | ...... 2,421,464 | 002,297,969 | oo | coreen(33,466) | v | o (39,466) 2,258,503 11/01/2021.
92818G KN 2 |VIRGINIA STATE .| 09/23/2019. | HUTCHINSON SHOCKLIY E& COwvoveveee| | 1206139 | ... 1,120,000 | ... 1,192,355 ) (2,961 [ oo | o 1,189,304 : ) 11/01/2021.
93978H FG 5 |WASHINGTON ST HLTH CARE FACS AUTH....... | 08/14/2019. | MORGAN STANLEY ...oovvvvmnsvcssieens | ] 753458 | .......... 750,000 | ........ 876,158 O (1720 e (15,524) 753,115 343 | o 343 | ... 32,813 | 10/01/2019.
3199999 Total - Bonds - U.S. Special Revenue and Special Assessment 44,386,869 | .....43,693,398 | ....45,914,032 | ........42,307,335 | ... 0 . [(ECRK]L)) I— () (159,130) | .evevvvrrrsees 0| o 44,391,538 | ..ooovciccinnd 0 | [CX14)] - (4,671)] ..1,058,751 XXX
Bonds - Industrial and Miscellaneous
00110A AE 4 |AEP TEXAS CTRFDG.... - 07/01/2019. | MORTGAGE PAYDOWN.....ooovoveeevecc | i | e, 729871 | .......... 729871 | ........ 826,122 | reerrsn 740,202 | oo | e (10,331) | oo | e (10,331) 729,871 07/01/2020.
035242 AP 1 |ANHEUSER BUSCH - 02/11/2019. | CORPORATE REORG .o vvevsvvesveesen |, 1,939,860 | ....... 2,000,000 | ... 1,979,660 333 i J B B 1,976,122 02/01/2026.
03524B  AE 6 |ANHEUSER-BUSCH INBEV S.A. .| 02/11/2019. | CORPORATE REORG 996,080 | ....... 1,000,000 | ......... 999,750 | vvvvvrerrr0999,864 | oo | oo 3 3 999,866 02/01/2024.
037833 BF 6 |APPLEINC.... -101/29/2019. | MK TAXES SYS... 994,650 | ....... 1,000,000 | ....... 1,010,190 (154) (158) s | oo 1,006,297 05/13/2022.
06051G  FD 6 |BANK AMER CORP.... .| 04/01/2019. | MATURITY. 1,500,000 | ....... 1,500,000 | ....... 1,499,580 | vvvvverer 1,499,978 | covvvveeorereeeees | covereeeeeernens 22 22 [ | e 1,500,000 04/01/2019.
124857 AM 5 | CBS CORP NEW. -1 05/02/2019. | MK TAXES SYS...oovovovvensvvesssinenns | ] e, 1,677,720 | ... 1,650,000 | ....... 1,646,040 135 LE 3 O 1,647,725 08/15/2024.
12632X AD 0 |CHN EQUIPMENT TRUST.....cccooovvvvimmnrriinrnnriinens « [ 0171572019, [ VARIOUS........oioviriviiiinnnsssnsenniiviinns | 4,319,214 | ....... 4,319,214 | ... 4317726 | oo 8,318,580 | oo | e, 8 T OO 4,318,588 12/15/2021.
126650 BW 9 |CVS CAREMARK CORPORATION. .| 08/15/2019. | CORPORATE REORG 516,660 | ......... 500,000 | ......... 493,420 460 460 498,640 05/15/2021.
161175 BJ 2 | CHARTER COMM OOP LLC/CAP.. e |- | 04/22/2019. | JP MORGAN . 577,650 | ......... 600,000 | .......... 594,996 129 129 595,674 02/15/2028.
161571  FK 5 |CHASE ISSUANCE TRUST......cccovviumiinriierireens .. 1 08/15/2019. [ MATURITY ....oovvirririereincniennis . 7,000,000 | ...... 7,000,000 | ...... 6,939,721 | r00000008,991,137 | coovovereeeeerrr | v 8,863 8,863 | ovveorveeerrercens | oo, 7,000,000 08/15/2019.
172967 HM 6 | CITIGROUP INC | 0410812018, | MATURITY oo | ] 1,250,000 | ....... 1,250,000 | ....... 1,248,075 | .o 1,249,890 110 ERTVIR ST B 1,250,000 04/08/2019.
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225401 AG 3 |CREDIT SUISSE......ooooorvisivsvssinsnscn - | 04/05/2018. | JP MORGAN ..o . 512,290 | ........ 500,000 | ........ 498,095 898165 | oo | e 82 82 498,247 | oo | 14,043 | ........ 14,043 | ........ 6,836 | 06/12/2024.
233851 BH 6 |DAIMLER FINANCE NORTH AME.. | 09/03/2019. | MATURITY.. 1,000,000 | ....... 1,000,000 | .......... 997,360 ...099,636 364 364 | oo | e 1,000,000 0 22,500 | 09/03/2019.
24422E SS9 |DEERE JOHN CAP CORP..... - | 09/16/2019. | VARIOUS. 2,150,000 | ....... 2,150,000 | ....... 2,148,796 2,149,821 179 179 2,150,000 0 49,450 | 09/16/2019.
25179M  AH 6 |DEVON ENERGY CORPORATION. - [ 01872019, | MATURITY e |, 1,250,000 | ....... 1,250,000 | ....... 1,479,600 | oo 1,251,920 | cooveeeeereos | o (1,920) T 720)) IS 1,250,000 0 39,375 | 01/15/2019.
25179M AP 8 |DEVON ENERGY CORP NE... | 07/26/2018. | ISSUE CALLED at 103.287..ccocooovvvcsvens | | 929584 | .......... 900,000 | ......... 886,719 | .............888,483 | ...oooroccrrcis | o 1,867 1,867 890,350 | croevererveries | e 9,650 | .......... 9,650 | ....... 50,059 | 05/15/2022.
25243Y AY 5 |DIAGEQ CAPPLC - |- | 06/03/2019. | PY CORRECTION 746,361 | ......... 750,000 | ......... 745913 (108) (108) TA5913 | oo | e 449 | oo 449 | oo 09/18/2023.
254683 AY 1 | DISCOVER CARD MASTER TRUST l..cocccccvvv - | 0715/2018.| VARIOUS 4,690,000 | ....... 4,690,000 | ....... 4,681,275 688 688 | oovoerecccrer | oo 4,686,660 3,340 3,340 | ... 45,688 | 01/18/2022.
260003 AJ 7 |DOVER CORP o |- [ 1210412019, CORPORATE REORG. oo | 1,030,660 | ....... 1,000,000 | ......... 999,420 60 999,916 84 84 | ... 84,768 | 03/01/2021.
20379V BB 8 |ENTERPRISE PRODS OPERLLC....ooocosivsns | 031412018, | BARCLAYS..oooovesvvnsvsssnssisesons | 1,029,160 | .. 1,000,000 | ......... 998,110 | ........ 40 998,983 | oo | o 30177 | oo 30,177 | ....... 23,075 | 02/15/2024.
316773 CQ 1 |FIFTH THIRD BANCORP | 0810172019, | MATURITY..c.cooovevermsmesnmsseessmncinns || 500,000 | ... 500,000 | ....... 499295 | ... 499,975 25 500,000 0 5,750 | 03/01/2019.
345397 XA 6 | FORD MOTOR CREDIT CO... - [ 0411672019, | MK TAXES SYS..ooovvoessvvesvenssnenn |, 1,952,460 | ....... 2,000,000 | .. 2,000,000 2,000,000 0 2,000,000 | .vovoverseccer | e (47,540) | ........ (47,540) | ......49,895 | 01/09/2022.
369604 BG 7 | GENERAL ELECTRIC CO | 02/01/2019. | JP MORGAN 4,841,700 | ....... 5,000,000 | ... 5,050,650 | .......... 5,041,904 (730) 5,041,174 (199,474) | ......(199,474) | .......67,500 | 03/11/2024.
44614D AD 9 |HUNTINGTON AUTO TRUST. « |-+ | 12/15/2019. | MORTGAGE PAYDOWN.. o I B 1,668,644 | ....... 1,668,644 | ....... 1,668,582 . L2 D 1,668,644 0 27,614 | 04/15/2022.
465685 AF 2 |[ITCHLDGS CORP.......ccoovvriieteirrireeeeisseneinae .. | 06/14/2019. | ISSUE CALLED at 101.724...........c.......... . 508,620 | .......... 500,000 | ......... 496,675 ...499572 184 499,756 24 | 2244 | ... 33,752 | 01/15/2020.
46625H HL 7 |JPMORGAN CHASE & CO - | 04/23/2019. | MATURITY... 2,000,000 | ... 2,000,000 | ... 1,993,860 1,999,753 247 2,000,000 04/23/2019.
47788M  AD 2 | JOHN DEERE OWNER TRUST.. | 06/17/2018. | VARIOUS 7,000,000 | .......7,000,000 | ....... 6,999,913 6,999,947 11 6,999,959 01/15/2023.
485260 BL 6 |KANSAS GAS & ELEC CO - | 06/16/2019. | MATURITY. 1,000,000 | ....... 1,000,000 | ....... 1,176,080 2,011,990 [ oo | oo (11,990 [ | e (11,190) | oo | e 1,000,000 06/15/2019.
50077 AD 8 |KRAFTHEINZ FOODS CO « |- | 04/17/2019.| MK TAXES SYS... 938,570 | ... 1,000,000 | ......... 995,620 ...996,637 125 996,762 ) , 06/01/2026.
50116W AD 7 |KUBOTA CREDIT OWNER TRUST.........oocovuu | 1201612018, | VARIOUS.......oovvrerininnsinnnsins . 3,500,000 | ..... 3,500,000 | ..... 3,499,184 | ...........3,490,784 216 3,499,706 294 | oo 294 | ...... 58,352 | 10/15/2022.
539830 AT 6 |LOCKHEED MARTIN CORP - | 1111512019, | MATURITY 1,000,000 | ....... 1,000,000 | ......... 990,930 | oo 999,044 1573 S B 1,000,000 0 o 42,500 | 11/15/2019.
55616X AF 4 |MACYS RETAIL HLDGS INC .| 12/18/2019. | CORPORATE REORG . 219,208 220380 189 189 220 568 5.603 01/15/2022.
58772P AE 8 |MERCEDES-BENZ AUTO RECEIVABLES TRUST].. | 09/16/2019. [ VARIOUS..........ccooovsvvvvmsmriienrsscsisscennc | | 4512339 | ....4512339 | ... 4,511,461 318 318 | o 4,512,240 99 12/15/2021.
61747\{ CG 8 MORGAN STANLEY ............................................. .- 05/13/2019 MATUR'TY 1,000,000 ....... 1,000,000 .......... 997,690 999,884 116 116 ''''''''''' 1’000'000 05/13/2019
639468 AD 2 | NBC UNIVERSAL INC | 09/03/2019. | ISSUE CALLED at 101.996... 2,039,920 | ......2,000,000 | ...... 1,996,900 1,999,491 253 253 [ e | e 1,999,744 [ oo | 256 | v 256 | ....126,612 | 04/30/2020.
654740 AH 2 | NISSAN MTR ACCEP CORP.. | 03/04/2019. | MATURITY. 1,000,000 | ...... 1,000,000 | ........ 999,530 17 [ | o 1,000,000 0 | .....11,750 | 03/04/2019.
65477TW AD 8 |NISSAN MOTOR ACCEPTANCE.... .| 02/15/2019. | VARIOUS 1,311,034 1,311,034 | ......1,310,837 28 1,310,990 45 45 2994 | 03/15/2021.
65478A AE 3 |NISSAN MOTOR ACCEPTANCE .. | 12/15/2019. | MORTGAGE PAYDOWN.. 5,534,275 | ....... 5,534,275 | ....... 5,533,027 2996 5,534,275 0l 67,736 | 02/15/2022.
69353R DD 7 |PNCBKNAPITTSBURGH PA... | 070212019, | VARIOUS ..otsvsssivssse | i | s 1,500,000 | ...... 1,500,000 | ...... 1,495,320 492 | | 1,500,000 0 |.....33,750 | 070212019,
713448 BN 7 |PEPSICOINC | 09/30/2019. | ISSUE CALLED at 100.712... 2,014,243 | ......2,000,000 604 | o | 1,999,760 [ oo | 240 | o 240 | ....122,993 | 01/15/2020.
76110W MB 9 |RESIDENTIAL ASSET SEC 200. | 11/25/2019. | VARIOUS..... 132,044 | oo 132,044 3,556 3,556 132,044 0 | 4,774 | 09/25/2031.
806851 AE 1 |SCHLUMBERGER HLDGS C | 09127/2019. | CORPORATE REORG. ..o | | 1051270 | ... 1,000,000 | oo 994,350 948 948 995,538 , ’ 017 | 1212112022,
828807 CF 2 |SIMON PPTY GROUP LP | 10/07/2019. | ISSUE CALLED @t 103.398...o.ccvvvsvsns | || 258,496 | ... 250,000 | ... 249,013 | orrrrrn 289760 | oo | e 82 82 249,842 | oo | e 158 | o 158 | ...... 20,527 | 03/01/2021.
887317 AK 1 | TIME WARNER INC | 03f2712019. | PMORGAN .ot | i | s 1,039,762 | ...... 1,000,000 | ... 989,430 286 286 997,451 2,549 2,549 | .......63,248 | 03/20/2021.
88732) AS 7 | TIME WARNER CABLE INC.. | 04101/2019. | MATURITY 1,000,000 | ... 1,000,000 | ... 993,480 233 vz 3 I B 1,000,000 0 |.....41,250 | 04/01/2019.
90131H AE 5 |21ST CENTY FOX AMER... | 0312072019, | EXCHANGE .o | ] s 1,245,741 | ... 1,250,000 | ....... 1,241,488 195 195 | oo [ o 1,204,538 | oo | v 1,203 21,203 | 23,767 | 09/15/2024.
90131H  AQ 8 |21ST CENTURY FOXAMRICA ~ CORPORATE |.. | 03/20/2019. | EXCHANGE 2,248,869 | .....2,250,000 | .......2,236,050 2,246,346 362 362 2,246,707 | oo | 2,162 | .ooi2,162 | .....60,469 | 02/15/2021.
913017 CH 0 |UNITED TECHNOLOGIES.. | 0510212019, | BARCLAYS .ovsvvsvvsvvsvssvssvsvssesn | 2,243,827 | ...... 2,350,000 | ...... 2,345,277 2,346,197 152 152 2,346,349 (102,522) | .....(102,522) | .......32,002 | 11/01/2026.
94106L BE 8 |WASTE MGMT INC DEL - | 03/13/2019. | USBCORP 829,515 | ..o 850,000 | ... 796,382 | 1o 797,037 | oo [ o 1,030 1,030 798,066 1111512027,
00889Y AA 9 |AIMCO REALTY INVESTORS .| 03/20/2019. | RBC DEXIA. 518,625 | ......... 526,000 | ......... 526,000 | oo 526,000 | oo | o 0 526.000 ) 06/26/2024.
01626P  AB 2 | ALIMENTATION COUCHE |- | 11/01/2019. | MATURITY. e 126,000 | ... 126,000 | ... 132,553 | oo 127,281 | oo (1,281) 126,000 0 [ 4,182 | 11/01/2019.
06367X VK 4 | BANK OF MONTREAL....cccoovovvsvrsvvsivesvssvos | 10/03/2018. | T D SECURITIES...oooovsvrsivnvrsvvro . 8,018,116 | ....... 8,030,000 | ...... 8,088,127 8,058,037 (9,419) 8,048,618 | oo | o (30,502) | ....... (30,502) | .....153,859 | 03/31/2021.
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063688 J9 0 |BANKMONTREAL.....oooooemmimsiiernsssiinnssssninnis +[10/09/2018. | RBC DEXIA....ovssvvevsvoessvvesssssessseeesn | 2,056,420 | ... 2,000,000 | ... 1,996,640 489 VL T TS 1,997,524 | oo | e 58,896 | ......... 58,896 | ....... 46,794 | 06/20/2023.
135962 NQ 4 [CIBC .. [ 10/09/2019. | RBC DEXIA 3,499,510 | ....... 3,500,000 | ....... 3,498,845 | ...........3,499,186 | ..oooovorvecereins | e 55 55 3,499,241 03/21/2022.
23384N AV 9 |DAIMLER CANADA FINANCE, .. | 03/04/2019. | RBC DEXIA.. 367,298 | oo 374,000 | .......... 373,895 | voorerrr 373,946 | covveeeeercreees | oo 4 4 373,950 07/08/2021.
34527A  BL 3 |FORD CRCDALTD | 03/04/2019. | BMO CAPITAL. 774,627 | .......... 781,000 | .......... 786,384 (306) (306) 783,267 ; 05/07/2020.
34527A BQ 2 |FORD CRCDALTD - | 06/1412019. | MATURITY cooccovesesveesssneenss |, 1,235,000 | ...... 1,235,000 | ...... 1,268,223 | .00 1,240,938 | oo | e (5,938) (5,938) | covvevereseccrccs | oo 1,235,000 0. 19,390 | 06/14/2019.
34527A BT 6 |FORD CREDIT CANADA | 0310412018 | SCOTIA oot | 1,010,816 | ...... 1,059,000 | ....... 1,059,000 | vvvcerse 1,059,000 | covovovercons | v o JN IO 1,059,000 | .oovesverso [ e (48,185)| ....... (48,185) | ......15,214 | 02/23/2022.
36252M BG4 | GMF CANADA LEASING TRUST.... | 12/2012019. | VARIOUS 2,360,761 | ...... 2,360,761 | ...... 2,360,761 | covvrersrrnnsenss | eovrsessnsnns | coessessensins 0 2,360,761 0 e 11,575 | 03/22/2021.
37045Y AC 8 | GMFINANCIAL CAD | 03/04/2018. | T D SECURITIES ..o | 1,952,040 | ....... 2,000,000 | ....... 1,957,580 | oo 1,968,820 [ ooovovoverrs | o 1,531 LI OO I 1,970,351 { oo | oo (18,311) | oo (18,311) | ......13,534 | 06/01/2022.
539481 AL 5 |LOBLAW COSLTD [ 03/04/2019. | DESJARDIN. ..oovcoeoresvenseen | 2,080,620 | ... 2,000,000 | ... 2,009,060 2,008,986 (215) (215) 2,008,771 | cooveeeeercccccns | e 71,849 | ....... 71,849 | ... 18,463 | 06/10/2024.
75585R  PY 5 |REAL ESTATE ASSET LIGQUIDITY TRUST........ 1211202019, | VARIOUS....eseesssssessssne |, 20,122 | oo 40,968 | ............ 40,967 | voovovcee 40,967 | oo | oo 0 40,967 | covvoveeecens | e (20,845) | ........ (20,845) | .......... 809 | 11/12/2052.
775109 AR 2 |ROGERS COMMUNICATION.......ccoovvvermrrirririrns .| 1112712019, |RBC DEXIA. ... | 4,185,649 | ... 4,100,000 | ....... 4,330,208 | .......... 4253241 | oo | eeee78,970) | e | e [C£TCT(0) ) SR AAT427T1 | oo | e (74,271) | ... (74,271)| .....309,498 | 09/29/2020.
780086 PX 6 |ROYAL BANK CDA | 10/09/2019. | T D SECURITIES 3,027,030 | ...... 3,000,000 | ...... 2,951,637 2,956,691 8,237 2,964,928 | ..o [ o 62,102 | ........ 62,102 | ...... 60,228 | 12/05/2022.
780100 SN 8 |ROYALBK OF CDABD CDS........cocovveerrreirerranns .1 03/15/2019. | VARIOUS B T B 1,450,000 | ....... 1,450,000 | ....... 1,449,449 . 24 il 1,450,000 0. 15,588 | 03/15/2019.
82028K AR 2 |SHAW COMMUNICATIONS........ooooovmrirorrriorres [ 1212412019, | RBC DEXIA.....ovcoeeeooeerereereeene ) 855672 | oo 831,000 | o 957576 | ... 874844 | . (21,872) 852.972 | oo | o 21,972) | o (21,972) | ......72,506 | 12/07/2020.
891145 T7 9 | TORONTO DOMINION BK ONT.......ccverervrmerrrnens .| 03/04/2019. | T D SECURITIES.......ooooiirrierriecrins . 1,031,410 | ....... 1,000,000 | ...... 1,043,410 | oo 1,035,575 (1,051) | coovereverenriins | s 1,034,525 | .oovorereereens | e (RIS N — (3,115) | ....... 19,754 | 07/24/2024.
918423 AS 3 |VWCRCDAINC .. | 03/04/2019. [ HSBC 2,678,760 | .......2,625,000 12,628,881 2628.774 (158) 2,628,616 , 11/14/2022.
111021 AK 7 | BRITISH TELECOMMUNICATION.....cocccovrssve C|02/14/2019. | MATURITY. 1,000,000 | ... 1,000,000 | ......... 999,020 | .o 999,975 25 | | s 1,000,000 [ 11,750 | 02/14/2019.
3899999, Total - Bonds - Industrial and Miscellaneous.................. +1...127,185,736 |...127,157,150 |....127,791,5%4 | ...... 124,917,201 | vvvcvcceeenn0 | 000(105,937) | o0 | (105,937) R - 127,471,727 | ... ...(267,597) | ......(267,597) | 2,705,463 | XXX
8399997. TOtal = BONAS = PAM 4.......ooooviiiiiii b bbb ...375,976,575 |....373,655464 |....376,993321 | ....... 291,300,297 | .....ccocce.0 | ......(269,138) | .ovovveinn 0 | (269,138) 0 374,446,713 |.... 1,248,253 |..... 1,248,253 | ..5,700,417 XXX
8399998 Total - Bonds - Summary Item from Part 5 ..141,415,229 |...139,825,000 | ....140,890,019 ) e 140,847,322 | coovovorssenns | o 567,905 | ... 567,905 | ..1,160,445 | XXX
8399999 Total - Bonds...... ...517,391,804 |....513,480,464 |....517,883,340 ;L)) [ [ 515,294,035 |.... .1,816,158 |....1,816,158 | 6,860,862 | XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00206R 10 2 |AT&TINC - | 07/18/2019. | VARIOUS.......oooonrisinninncsssnsn | 190,000.000 | ....... 6,246,045 XXX | 5,422,600 5,422,600 | coovvvvveeeeeeeeeees | o 0 5,422,600 | ....ooovvvvvvrerens | oo 823,445 | ....... 823,445 | ....290,700 XXX
015351 10 9 [ALEXION PHARMACEUTICALS I.....cooccccccvricnen | 04/18/2019. | SANFORD BERNST.....ooovvvsorsvssvns | 72,000.000 | ....... 9,051,379 XXX | 8,510,881 7,009,920 {....1,500,961 | cooccccorrreciccons | oo | e 1,500,961 8,510,881 | covvoccccrrrs | o 540,498 | ....... 540,498 | ....ooovrcrere XXX
02079K 10 7 |ALPHABETINC [ 03/21/201. | SANFORD BERNST....ovoovorsvvesssesn | 6,300.000 | ... 7,681,539 XXX | 6,915,708 6,524,343 | ... 391,365 | cvovereversnes | creresseessns | oo 391,365 6,915,708 | ..oovccccrcen | o 765,831 | ...... 765,831 XXX
022098 10 3 |ALTRIAGROUP INC.....oovcciiirriivrnsirnsn - 03/27/2019. | VARIOUS +-.90,000.000 | .......5,078,728 XXX | 6,349,353 4,445,100 |....1,904,253 |. . 1,904,253 6,349,353 (1,270,625) | ...(1,270,625) XXX
023135 10 6 | AMAZON COM INC - | 08/17/2018. | SANFORD BERNST ...ccooovvsvsvssvnn | 6,200.000 | .....11,759,629 XXX | 10,437,534 9,312,214 {...1,125,320 | cooooccoeeeoes [ oo | o 1,125,320 | coovreereees | oo 10,437,534 | .oovvverree 1,322,005 |....1,322,095 | ...occoorceoo XXX
032511 10 7 | ANADARKO PETROLEUM CORP.......cocccosvcven | 08/09/2018. | VARIOUS o] ....120,300.000 | ....... 8,087,962 XXX | 4,192,631 5,273,952 | .(1,081,321) | oo | oo | oo (1,081,321) | oovceesen | e 4,192,631 .| .3,895,331 |....3,895,331 | ...... 92,880 | XXX
060505 10 4 | BANKAMERICA CORP.......ccccovmimirnirnrirerinninnins .1 06/07/2019. | VARIOUS..........cooovvmvvimimsernniisnsnriiissnnnnn | 395,000.000 | ..... 10,948,820 XXX | 11,887,177 19,732,800 [...2,154,377 | coovoveeeeeererreoe | eeeeeerererirens | ceveee 2454377 | oo | oo 11,887,177 .| ...(938,356) | ...... (938,356) | ..... 119,250 XXX
09062X 10 3 |BIOGEN IDEC INC < | 0172812019, | COWEN....oooseeveenssessseeeen | 24,000.000 | ...... 7,883,535 XXX | 6,470,042 7,222,080 | .....(752,038) | .ooccccvecccereeens | e | oo (752,038) 6,470,042 1,413,493 |....1,413493 | .oocccorrn. XXX
110122 10 8 |BRISTOL MYERS SQUIBB CO........ccccooeeerereririrs | 04/18/2019. | VARIOUS........ovvvvvvvsnivsssssssssssssssssssssssinns | 30,000.000 | ...... 1,365,230 XXX | 1,919,142 | ..........1,559,400 RILNZY 2 D 359,742 | covvvvvvevereverenns | s LI EI 7 — (553,912) | ...... (553,912) XXX
11135F 10 1 |BROADCOMLTD... | 031812019 | CITIGROUP .. oot | 50,000.000 | .....14,864,582 XXX | e 2,205,273 | ........ 12,714,000 | (10,508,727) | covvvsvrrerrs | covvrsrersnee .(10,508,727) 2,205,273 12,659,308 |...12,659,308 XXX
151020 10 4 |CELGENE CORP.... - | 0711/2019.| VARIOUS | .....138,000.000 | .....12,366,722 XXX | 7,304,994 8,844,420 | (1,539,426 | ..occorocoeres | o | o (1,539,426) | oovovoerer | e 7,304,994 | oo 5,061,728 |....5,061,728 | .ooocooo XXX
172967 42 4 |CITIGROUP INC .| 04/17/2019. | VARIOUS o 190,000.000 | ... 12,519,552 XXX | 8,393,434 19,891,400 | ..(1,497,966) | ..ocooooeveeeenes | oo | oo (1,497,966) 8,393,434 4,126,118 |....4,126,118 | ....... 85500 | XXX
191216 10 0 |COCA COLA CO [ 03/28/2019. | VARIOUS.....oovsvvrssoesssesssvessssessinns | 160,000.000 | ...... 7,606,665 XXX | 4,363,600 7,576,000 | ..(3,212,400) | ccccooveceerees | e | oo (3,212,400) | ooveversoens | v 4,363,600 |...ooroccer. 3,243,065 |....3,243,065 | ....... 16,000 | XXX
20030N 10 1 |COMCAST CORP CLA.....covvrmrvrisiresirnsn | 0771912019, ) COWEN. ..o | 100,000.000 | ... 4,412,219 XXX | 3,076,075 | ..........3,405,000 | ....(328,925) PN IR B (328,925) 3,076,075 1,336,144 |...1,336,144 | ... 61,000 | XXX
25179M 10 3 | DEVON ENERGY CORP....oococcrrrrscrrrcrrre - | 03119/2019. | VARIOUS B 80,000.000 | ....... 2,424,984 XXX | 1,803,200 | oo 1,803,200 | cooverecvoerss | e 0 S 1,803,200 | coovvrrcvers | e 621,784 | ..... 621,784 | ... 12,800 | XXX
254687 10 6 | DISNEY WALT CO..oococcevcvrrnrniiins | 01/23/2019.| VARIOUS | .....195,000.000 | .....21,563,396 XXX | 8,508,283 | ........ 21,381,746 | (12,873,463) ...(12,873,463) 8,508,283 13,055,113 |..13,065,113 | ....171,600 | XXX
26078) 10 O | DOWDUPONT INC...ovvvvvvrmrvcrrrrsesssssinicnens -1 06/05/2019. | VARIOUS | .....230,760.000 | ..... 10,059,584 XXX | e 10,059,585 | ........ 12,341,045 | ..(2,281,460) | .cooovoeerrerressers | coeeenreeneess | oo (2,281,460) | corveroeees | e 10,059,585 1) ] ...119,995 | XXX
30303M 10 2 | FACEBOOKINC | 05/03/2019. | VARIOUS o 122,000.000 | .....22,209,998 XX | 19,590,431 OO 72713 T N IR DO 3,597,451 | covvoveseccrecns | e 19,590,431 | ..oovvvveerrere. 2,619,567 |....2,619,567 | .......orreer. XXX
31428X 10 6 |FEDEX CORP......ccoommmmiiiinsrrviiiicssnsiiisscniiiinnenns -1 12/16/2019. | EVERCORE........coovssimmnrnrvvicnisssssnsnnnns | 34,600.000 | ....... 5,797,615 XXX | s 2,426,618 ..(3,155,400) SO IR B (3,155,400) 2,426,618 ..3,370,997 |.....3,370,997 XXX
369604 10 3 |GENERAL ELEC CO.....ccooovivvriiinriiccriecirecnienns .1 02/25/2019. | RETURN OF CAPITAL.......coovvevvvemrceans | L 216,510 XXX | 216,510 | vvreerreeri 216,510 | covvereerrcereens | eoverreerseerern 0 216,510 0 XXX
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SCHEDULE D - PART 4
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42809H 10 7 [HESS CORPORATION......covveermrrvieermererirenenes .. | 03/07/2019. | SANFORD BERNST.........ccoomvvvvvrrimmsnrnns | 100,000.000 | ....... 5,650,686 XXX | 5,144,350 4,050,000 {....1,094,350 | .oovoorovovvvceenns | coreeercessnirs | v 1,094,350 5,144,350 | ..cooovvvrrerernns | e 506,336 | ....... 506,336 | ....... 25,000 XXX
437076 10 2 |HOME DEPOT INC | 06/22/2019. | ALEXBROWN....oocososvesorsssonn | 19,000.000 | ....... 3,616,545 XXX | 3,438,574 3,264,580 | ... LAY OO PO O 173,994 3,438,574 | oovvvcvcrernc | o 177970 | ...... 177,970 | ...... 25840 | XXX
459200 10 1 |INTERNATIONAL BUSINESS MACHS - 01/23/2019. | EVERCORE ... oo | 20,000,000 | ....... 2,635,592 XXX | 2,963,190 2,273,400 | ... 689,790 | cvovoreeversnes | creeesseessins | oo 689,790 2,963,190 (327,598) | ......(327,598) | cocccoerrren. XXX
46625H 10 0 |JP MORGAN CHASE & CO | 020712019, | COWEN....vcsovsvvsvvssssissssvisnsns | 25,000.000 | ....... 2,547,007 XXX | 1,007,348 | ...........2,440,500 | .(1,433,153) | crcccooovrrrcns | cvemssmrersins | o [(RCR X)) I — 1,007,348 | coooversrrerns 1,539,659 |.....1,539,659 XXX
64110L 10 6 |NETFLIXINC [ 10A712018. | COWEN. oo | 20,000,000 | ....... 6,097,450 XXX | 5,918,389 | ......... 5,353,200 | ... 565,189 | cvovereverscoes | creresseessins | voeseioe 565,189 5,918,389 | .ooccccvcierns | o 179,061 | ....... 179,061 | oo XXX
674599 10 5 |OCCIDENTAL PETE CORP DEL.... .| 01/15/2019. | PRIOR YEAR INCOME.......c.c..0.crrrvrrec X N 0 0 23400 | XXX
68389X 10 5 |ORACLE SYSTEMS.......cooooviimmrcrviiiinnciiiiinnnsiinns .. [ 1210972019, | VARIOUS........oovvvvvvvienmrssssnnnrnnnieinnns | 408,000.000 | ..... 21,247,102 XXX | 17,815,890 | ........ 18,421,200 | ..... (605,310) | ooooevveeeeereeeee | eoveeserereieiens | eeeeveens (605,310) | oovevveverennrres | e 17,815,890 |.....coovmrrerenen. 3,431,211 |.... 3431211 | ... 143,184 XXX
717081 10 3 |PFIZER INC [ 1200912019, | COWEN...oovceensreensseensn | 30,000.000 | ....... 1,148,502 XXX | e 660,762 1,309,500 | .....(648,738) | ...ccccceccccrreens | o | e (648,738) 660,762 | ...oooovvveeerer | o 487,740 | ... 487,740 | ....... 43200 | XXX
718172 10 9 | PHILIP MORRIS INTL...oovserorscnsrer | 0312712019, | VARIOUS .o | 20,000.000 | ....... 1,738,623 XXX | 1,037,796 1,335,200 | +.00.(297,408) | covovevvoreons [ s | e (297,408) | oo | e 1,037,796 | coovvvrrcvrers | e 700,827 | ....... 700,827 | ....... 45,600 | XXX
723787 10 7 |PIONEER NATURAL RES... - | 05/20/2018. | VARIOUS B 70,000.000 | .....11,265,819 XXX | 1M737,231 | oo 9,206,400 |....2,530,831 | cooccersceersis | coeerereesis | e 2,530,831 [ oo | e 1,737,231 | oo (871,412) | . (AT1412)| .....22,400 | XXX
742718 10 9 |PROCTER & GAMBLE CO.. - | 01/22/2019.| VARIOUS A 20,000.000 | ....... 1,809,156 XXX | 1,220,706 | ..........1,838,400 | ... (R N NN D (617,694) | oo | o 1,220,706 | cooooercccer | 588450 | ....... 588,450 XXX
747525 10 3 | QUALCOMM INC -107/10/2019. | VARIOUS | .....560,000.000 | .....42,931,719 XXX | e 32,855,454 31,869,600 | ... 985,854 TS OO O 985,854 32,855,454 10,076,265 | ...10,076,265 XXX
806857 10 8 |SCHLUMBERGER LTD.....cccooomrivimmrrinririicniiinns .. [03/25/2019. | SCOTIA.....ovvrvviriisnisissnsisisssnins | 25,000.000 | ....... 1,054,066 XXX | 902,000 122902,000 | oo | e 0 902,000 | ..ovvvrrrirrienns | oo 152,066 | ....... 152,066 XXX
855244 10 9 |STARBUCKS CORP.......coovvvciicrrissiivrnicsiinns | 0712212018, | BARCLAYS.....orvesesvvsssssnssnns | 65,000.000 | ....... 5,908,820 XXX | 1,506,390 4,186,000 | .(2,679,610) | .occcccoerrrcccens | oo | oo (2,679,610) | vovvoeerrecs | oo 1,506,390 | ......ooorcreee 4,402,430 |....4,402,430 XXX
882508 10 4 | TEXASINSTRSINC.........cccooornrrn <[ 01/03/2019. | COWEN..oosceeensrenssnensn | 25,000.000 | ...... 2,256,311 XXX | 1,196,758 2,362,500 | ..(1,165,743) | cooocccceccrereeees | oo | oo (1,165,743) 1,196,758 | .... .| ..1,059,553 |.....1,059,553 XXX
90130A 10 1 | TWENTY-FIRST CENTURY.....cccooommmrrrrrrrrrrcrrrrans -+ 03/20/2019. | SPINOFF.......oovvvvvvinnninnninnnnnnnnnssinsnisssnnens | 200,000.000 | .... 11,214,468 XXX | 7,638,500 19,624,000 | ..(1,985,500) | . i (1,985,500) | .. 7,638,500 ..3,575,968 |.....3,575,968 XXX
902973 30 4 |US BANCORP DEL . 06/10/2019. | VARIOUS......ooovimsrnrrrvviviviiissssssnsnnssisin | 120,000.000 | ....... 6,090,164 XXX | 4,043,139 5,484,000 | ..(1,440,861) | ....oooorrevrreri | oo | e (1,440,861) 4,043,139 |.... .1..2,047,025 |.....2,047,025 XXX
90384S 30 3 |ULTASALON COSMETCS & FRA.. | 0672412019, | COWEN....ocsvsvssvvsvsvssssvssissssses | 5,000.000 | ....... 1,708,405 XXX | e 1,044,822 1,224,200 | o0 (179,378) | covvvcvrverrs | rreeriinres | o (ECK£:)) P B 1,044,822 | cocoevvrein | o 663,583 | ...... 663,583 | .coovrrrrrren XXX
911312 10 6 | UNITED PARCEL SERVICE........ooocooriirrines - [ 0911072018, | VARIOUS......oovnsrensinsn | 80,000.000 | ....... 9,564,934 XXX | 8,749,997 7,802,400 | ... YA T:7 8 TN SN D 947,597 8,749,997 | oovvevvcrers | o 814,937 | ... 814,937 | ....230,400 | XXX
913017 10 9 |UNITED TECHNOLOGIES CORP <[ 091212018, | COWEN..ovvsvesvessssnssssssssnsssens | 18,000.000 | ....... 2,466,217 XXX | 1,985,195 1,916,640 | ... 68,555 | covvevveeerssns | eoesivvennesis | cveeninnd 68,555 | .. 1,985,195 | ... ] 481,022 | ... 481,022 | ..... 39,690 | XXX
92532F 10 0 |VERTEX PHARMACEUTICALS INC... -1 02/06/2019. | COWEN 00002.25,000.000 | .......4,597,225 XXX | 1,914,290 4,142,750 | ..(2,228,460) | . .(2,228,460) | .. 1,914,290 | ... .| .2,682,935 |....2,682,935 XXX
949746 10 1 |WELLS FARGO & CONEW.... .| 04/05/2019. | VARIOUS..........oomsmrvvimnsnrniissnsnriiissnnnne | 100,000.000 | ....... 4,868,425 XXX | e 5,386,566 4,608,000 | ...... TT8,566 | oo | oveeeeeeneeiens | eereeiin 778,566 5,386,566 (518,141 | ... (518,141) XXX
958102 10 5 |WESTERN DIGITAL CORP - 01/08/2019. | EVERCORE ... oovssvoesovessssesssessens | 30,000.000 | ....... 1,084,849 XXX | 1,109,100 ) 0 S B 1,109,100 |.... | e (24250) | (24,251) XXX
8676EP 10 8 | SUNOPTAINC | 08/09/2019. | COWEN. oo | 190,000.000 | ........ 386,015 XXX e 1,624,722 735,300 | 889,422 | oo | s | e 889,422 | .oocecvcreers | o 1,624,722 |.... ] (1,238,707) | ...(1,238,707) | coorcrre XXX
G0177J 10 8 |ALLERGANPLC €| 06/25/2019. | VARIOUS....covvsvvessvvvsssnssssesssssessnn | 47,000,000 | ....... 7,288,358 XXX | 7,360,200 6,282,020 {....1,078,180 | cvovvceeercoes [ oomeerernies | e 1,078,180 | .. 7,360,200 |.... een(71,842) | . (71,842)| ......39,960 | XXX
G1151C 10 1 |ACCENTURE LTD BERMUDA.........cccccomsviiivnns C|09/25/2019. | SANFORD BERNST. 050,000,000 | .......9,479,199 XXX | 6,028,750 7,050,500 | ..(1,021,750) | . .(1,021,750) | .. 6,028,750 3,450,449 | .....3,450,449 XXX
G29183 10 3 |EATON CORP D | 11/06/2019. | EVERCORE......ococcovvvsivssvisvnssnssns | 33,000.000 | ....... 2,980,597 XXX | 2,464,348 2,265,780 | ... R TcE: TN RO PO SO 198,568 2,464,348 | .ooccoescrer | 516,250 | ....... 516,250 XXX
G5960L 10 3 |MEDTRONICINC.....ccooomirmrrrrrrviieiesrecersvsicrinsiaans D] 09/23/2019. [ VARIOUS......coovvvvvvvvrrrnrnnnnsnnnsnsnnnnnsninnnnns | 94,000.000 | ....... 8,958,908 XXX | 7,227,136 18,550,240 | ..(1,323,104) | ccceeeerrrerereres [ oo | e (1,323,104) | oo | e 7,227,136 | cvoooirvirrnnns AT 1,731,771 XXX
Y2573F 10 2 |FLEXTRONICS INTL LTD..ooooocrevvrvrrirrrrvrrrren D | 10/23/2019. | COWEN....oocvovsvvssvmsssvnssssssnssssssonn || 480,000.000 | ....... 5,243,743 XXX | KX X 7.: 0 ] [ 0 3,652,800 1,590,943 |....1,590,943 | oo XXX
9099999 Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded........................... - -|....367,983,599 XXX L.2T1687474 | ....... 309,510,938 | (31,823,466) | ..occocescnne: (o] I 0 [....(31,823,466) | .....0o0erereree 0] . 277,687,474 |...oovvve. 0 | 90,296,123 | ...90,296,123 | ..2,970,823 XXX
Common Stocks - Mutual Funds
464287 50 7 |ISHARES CORE S&P MIDCAP ETF <[ 0111672018, | COWEN. .ooosoevvsssnsssesssnsssien | 30,000.000 | ....... 5,320,761 XXX | 5,736,093 | ......... 4,981,800 | ...... 754,293 | ovvvovecccveeees [ oo | o 754,293 5,736,093 ..(415,332) | ......(415,332) | ...... 13963 | XXX
464287 80 4 |ISHARES CORE S&P SMALL-CAP ETF | 011812019, | COWEN..vcsovsvsvssinsssissssns | 80,000.000 | ....... 5,949,827 XXX 6,252,792 | ..........5,545,600 | ... 707,192 | oo | oo | v 707,192 6,252,792 (302,965 | ......(302,965) | ......25,712 | XXX
464288 24 0 |ISHARES MSCIACWIEX USETF......oovvvrrrene o [ 1110172019, | COWEN....occccsceveseescseesienssccnees | | 600,000.000 | .....27,983,750 XXX | 28,229,460 | oo | oo | v 0 28,229,460 or(245,710) | ......(245,710) | oo XXX
464298 68 9 |ISHARESTR [ 12/06/2019. | USB SECURITIES.....ovvsvvesvvessnssnns | 2,956.000 | ... 223,023 XXX | 220101740 TN DO DO 0 220,057 2,966 2,966 XXX
464298 69 7 |ISHARESTR | 12/06/2019. | USB SECURITIES ..o | 5927.000 | ......... 384,692 XXX | e 7 £ XX TN DO D 0 379,081 5,610 5,610 XXX
46432F 33 9 |ISHARES TR .| 12/09/2019. | VARIOUS N 1,175.000 | .......... 115,153 XXX | 113,640 | covvoeeeeeeeeeeeeeee | oo | coeeeeseeseseneeenn 0 113,640 | covevveereerrees | e 1513 | oo 1,513 | i XXX
46432F 39 6 |ISHARES TR .| 12/06/2019. | USB SECURITIES.... XXX et T N BTN 0 9,981 | oo | o L7 2 E—— L7 I— XXX
46434V 44 9 |ISHARES TR .| 12/06/2019. | USB SECURITIES XXX [ B0 [ eeiercsnienssenn | s [ evessnenssnenes 0 5,002 70 70 XXX
77956H 32 8 | TROWE PR GLOBAL STOCK.........covrrirscrivrirrr .| 12/18/2019.| T ROWE PR GLOBAL STOCK D0 R OO DO DO DA 0 DOUONNOOOTN DO DOV IO 548,082 | ....... 548,082 | ....oovovveerr. XXX
92204A 87 6 |VANGUARD UTILITIES ETF.......ovvvociiirirrrcrres .| 06/06/2019. | COWEN & CO.....ooovvvvvvvvvrvrvnmnmn | 170,000.000 | ..... 22,797,939 XXX | 18,941,196 | ......... 20,031,100 | ..(1,089,904) | c.ocooovvvvvveccccees | evrvcccressinns | o (1,089,904) [ oo | e QLK IR 3 I— ..3,856,746 |.....3,856,746 | ..... 160,718 XXX
9499999, Total - CommOon StOCKS = MUIUAI FUNGS.........uuurrrrrreeensnisssnsrrrrnnsiiiis s ssssssssssssssnens | 63,338,442 XXX 59,887,302 | ......... 30,558,500 | ...... KYAR: T — 0 | i [ 371,581 | oo 0] e 59,887,302 | ...covvveernnes 0|.3451,142 |.....3,451,142 | ..... 200,393 XXX
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Annual Statement for the year 2019 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
9799997. Total - COMMON SIOCKS = PAIT 4....ovrsreresesses st et s s ...431,322,041 XXX ..337 574,776 | ....... 340,069,438 | (31,451,885) | ..o 0 | 0]...(31,451,885) | .oooocoo... 0] 337,574,776 | oo 0 | 93,747,265 |..93,747,265 | 3,171,216 | XXX
9799998 Total - Common Stocks - SUMMAry Item flom Part 5.......coovsivssvmsiins svmsssnsssessssssssssssnsssssssssssssssssssssssssssssssssssssssssness | 39,457,030 XXX | 36,923,682 | .oocoscrrssrrserssn . 0 36,923,682 2,533,347 |...2,533,347 | ....389.710 | XXX
9799999. Total - Common Stocks... ...470,779,071 XXX ...374,498,458 | ....... 340,069,438 | (31,451,885) | . ) :(31,451,885) | o0 | 374,498,458 | .. 96,280,612 |...96,280,612 | ..3,560,926 | XXX
9899999. Total - Preferred and Common Stocks ...470,779,071 XXX ..374,498458 | ... 340,069,438 | (31,451,885) | . 0. .0 |...(31,451,885) .. 0 | 374,498,458 |..............0 | 96,280,612 |..96,280,612 | 3,560,926 | XXX
9999999, Total - Bonds, Preferred and COMMON SHOCKS...........coviivvrisiivrssissessiis vt ...988,170,875 XXX ..892,381,798 | ....... 631,369,735 | (31,451,885) ......(311,835) | coovcc.... 0 |...(31,763,720) | oo 0 v 889,792,493 | ..oooccc.... 0 | 98,096,770 |..98,096,770 | 10,421,788 | XXX
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Annual Statement for the year 2019 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o Year's Total Foreign and Paid for
r Par Value Unrealized Current Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - All Other Government
135087 D5 0 [CANADA GOVT....cooovvvrriererieisernninnnns .| 03/07/2019 | VARIOUS. 06/10/2019 | VARIOUS..........cvvvrrirriererineererrenissirsnens | e 14,000,000 | ....... 14,412,980 | ....... 14,504,700 | ....... 14,405,330 | ...ccoovercinen (7,650) | coovvevrrveirens [ evrrveirernns | e 99,370 | ... 99,370 |....118,048 |..... 77,548
135087 E6 7 |CANADA GOVT. .. | 10/10/2019 | VARIOUS. 12/04/2019 | DESJARDIN.........coovrrmerirerirecrnrinninenies | coveeeand 9,750,000 | ......... 9,825,080 | ......... 9,740,854 | ........ 9,824,078 (1,002) [ oo [ e | e (83,225)| ..... (83,225) | ...... 64,672 |..... 50,363
135087 F8 2 |CANADA GOVT.. .. | 07/02/2019 | BANK OF 09/06/2019 | DESJARDIN... . ,831,350 | . 4,891,100 4,514
135087 H4 9 |CANADA GOVT. .. | 02/27/2019 | DESJARDIN.......evvrirrricircrierirerereenns 08/06/2019 | VARIOUS.........coovrerirereeresernerienrnennens | 213,000,000 | ... 12,974,000 | ....... 13,080,550 | ... 12,974,724 | ..oovvevvevvans | v T24 | s | v T2 | i | e [ e 105,826 |..... 105,826 |...... 26,370 |....
135087 H9 8 | CANADA GOVT. .| 01/02/2019 | DESJARDIN... 02/12/2019| T D SECURITIES B 15,000,000 | ....... 15,084,750 | ....... 15,115,500 32,558 32,558 |....136,438 |...102,740
135087 J3 9 |CANADA GOVT. .. | 07/31/2019 | DESJARDIN... 12/04/2019 | BANK OF ......oovvvrrirririerinnrinenieninnes | wovevireeens 900,000 | ............ 961,164 | ............ 955,179 | o0ee0rer 959,178 | e | ereereees(1,986) e | vvrrereenn(1,986) | v | e | e (3,999) | ....... (3,999) | ...... 10,402 | ...... 3,440
135087 J4 7 |CANADA GOVT. A| 01/02/2019 | BANK OF 07/02/2019 | VARIOUS........ovvvmerierieriseeseeneriseiinens | e 40,000,000 | ....... 40,093,600 | ...... 40,211,180 | ....... 40,071,039 | .o | eereeene(22,5681) [ e | cevereerens(22,5681) | s [ v [ 140,141 |..... 140,141 |...503,079 |...140,274
135087 J5 4 |CANADA GOVT. .. | 05/10/2019 | VARIOUS. 08/06/2019 | VARIOUS........cooovirierieririnrieiicsiienns | s 15,175,000 | ....... 15,648,127 | ....... 15,755,880 | ....... 15,637,736 | .ooovveerrcnnies | ereene(10,391) | s | eeeeeeec(10,391) | i | e | e 118,144 | ..... 118,144 |...... 95,116 |..... 56,224
135087 J6 2 | CANADA GOVT....cooovirierirrercerininenins .. | 03/04/2019 | DESJARDIN........ocoomrimrrirrrncrierirenereenns 05/10/2019 | VARIOUS........cooermrrirrirrireererisnrieniens | ceerenens 8,000,000 | ........ 8,075,280 | ......... 8,086,960 | ........ 8,073,316 | .ovocveererecernee | verreed(1,964) | oo e (1,964) | oo | e | e 13,644 | ... 13,644 |..... 25,521 |..... 16,274
135087 J8 8 | CANADA GOVT. .| 05/01/2019 | DESJARDIN... 05/07/2019 | CIBC WORLD MKTS........coovreerrneinernns | ceveeieens 750,000 | ..ooonee. 753,000 | ..oooovenee 752,078 e T52,975 | o | nrrnnreenn(28) [ | e (28) [ e | e (898) | <vvvveene TGISE) ) — WL 72
135087 K2 9 |CANADA GOVT. .. | 10/10/2019 | DESJARDIN... 12/04/2019 | VARIOUS........coovririnriieirnerierienineies | cveiis 7,000,000 | ........ 6,996,080 | ......... 6,979,540 | .........6,996,183 | ...covvovvrverirens | verrerrenn 103 [ s [ 103 [ e | e (16,643)| ..... (16,643)| ...... 26,466 |..... 21,575
68323A EE 0 | ONTARIO PROV . [ 02/05/2019 | DESJARDIN........ovvvriiririnrinniinenisniscenas 03/07/2019 | T D SECURITIES.......oooiiriniirnnrinnrrisrinns | cerneens 5,500,000 | ......... 5,490,485 | ........ 5,560,005 | ......... 5,490,613 | oo | oo 128 | [ 128 | i | s 69,392 | ...... 69,392 |...... 38,786 |..... 26,249
1099999. Total - Bonds - All Other GOVEIMMENL...........iuuiiiiiiieiiieiiiiiiiiat ittt etk bbbttt | coens 134,075,000 | ..... 135,145,896 | ..... 135,633,526 | ... 135,103,978 | ...cccvvcrinnn 0] ernn(41,918) [ oo, 0 0 0 529,546 |..... 529,546 |.1,059,022 | ...499,280
Bonds - U.S. Special R and Special A it
721876 TU 4 |PIMACNTY AZ SWR REV.. . | 03/06/2019 | EXCHANGE... 08/14/2019 | MORGAN STANLEY.......coconvrernennrrncins | wevreerrnn 440,000 | cooocnnecs 447,083 (2,145) | oo | e | e 10,234 | ...... 10,234
721876 TV 2 |PIMACNTY AZ SWR REV.. ... | .. | 03/06/2019 | EXCHANGE... 09/09/2019 | BANC OF AMERICA........ccoovvvrnrnnnnnnes | worineerencd310,000 | cooiinens 314,990 [VIS) ] OO [N IR 6,026 | ... 6,026
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENS ........coiiuriiiiieiiriisieieiieississeieisssssssssessssnsenesssssnssssessnsensessessssssssnsesssssnsessesessnsensessessessssensessnssnenss | snvsnsennees 190,000 | torirnianes 762,073 0 (3,930) 0 0].... 16,260 | ...... 16,260
Bonds - Industrial and Miscellaneous
31430W  AA 2 |FED DES CAISSES.......ccooiimiimiminiriinnnns I . | 04/09/2019 | T D SECURITIES........cccoevnnivinernnneinceennns | 10/09/2019 | T D SECURITIES.....oivoiviriiiinisnissninnes | covnnens 5,000,000 | ........ 4,982,050 | ......... 5,007,300 | ......... 4,985,201 3,151 3,151 22,099 22,099 |...... 76,909 |..... 24,061
3899999. Total - Bonds - Industrial and Miscellaneous ..5,000,000 . 5,007,300 | ........4,985,201 0 3,151 0 3,151 0 0]... 22,099 | ... 22,099 |...... 76,909 |..... 24,061
8399998. TOHAI = BOMAS. ettt ekttt e | erees 139,825,000 | .....140,890,019 | ..... 141,415,229 | ..... 140,847,322 | .o 0] (42,697) | ovvvvvrens 0 [ (42,697) | oo 0 [ s 0 ... 567,905 |..... 567,905 | .1,160,445 |...523,341
Ci Stocks - Industrial and Mi: us (Unaffiliated) Publicly Traded
674599 10 5 |OCCIDENTAL PETE CORP DEL............ .| 08/09/2019 | EXCHANGE.........ccovvrirnrinriirieiisirrienns 10/30/2019 | COWEN.......ccourirerrieinieieriseissresisisnns | veveene 20,244.000 | ...couvne 434905 | ............ 843,352 0 [ evevenene | v [+, 408,447 | ....408,447 |.....15,993 |.....cceeece.
929740 10 8 |WABTEC CORP......cccontrimirniriienirasirennas .. | 02/25/2019 | SPINOFF 05/06/2019 | VARIOUS ..4,001.400 | ............ 216,510 | .ooovrnee 294,847 0
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..........ccoviieniniiiniinns 651,415 | ......... 1,138,199 0 [ 0 0 0 0 0
C Stocks - Mutual Funds
464288 25 7 |ISHARES . | 05/15/2019 | COWEN 11/01/2019 | COWEN......cooueerierineieeiseiseiiseiesenn | e 350,000.000 | ....... 25,154,500 | ....... 26,503,451 | ....... 25,154,500 0 ..1,348,951 |..1,348,951 |...317,190 |...ccccovrrnens
46432F 33 9 |ISHARES TR... v | .+ | 12/06/2019 | USB SECURITIES.........covvirerirrirriinniines 12/09/2019 | CITIGROUP..........oovvrvmrrrerieriirirrirerinns | woverireeens 154.000 | .oovvvvrnnne 15,247 | oo, 15,225 15,247 0 (23) (23)
78462F 10 3 | SPDR S&P 500 TRUST ETF........cccvvnnce .| 08/16/2019 | COWEN 09/30/2019 | VARIOUS........oovvvmrierirerirseneemerinesinens | s 20,000.000 | ......... 5,778,560 | ......... 5,928,457 | ......... 5,778,560 (V1 ROV RPN DO 149,897 |..... 149,897 |..... 27,672
81369Y 60 5 |FINANCIAL SELECT SECTOR SPDR..... |..| 08/16/2019 | COWEN 12/03/2019 ] COWEN......cooviiniiiniiniiiiiisisnicsiiesis | e 200,000.000 | .. ,323,960 | . 5,871,698 .5,323,960 0 o o [ 547,738 |..... 547,738 |......28,855
9499999. Total - COMMON SEOCKS = MUBUBI FUNDS...... vttt ertiess ettt E R8st | srians 36,272,267 | ....... 38,318,831 | ....... 36,272,267 (V] [ 0 0 0 0 0 |..2,046,563 |..2,046,563 |....373,717
9799998. TO1Al = COMMON SHOCKS. .. 1tttsert ettt es et st f1neEs e e E R E L8884 E 848 £EE £ £EEE L8484 E £ EE 1R £ L848R E L8R bbbttt | brnens 36,923,682 | ....... 39,457,030 | ....... 36,923,682 (V] [ 0 0 0 0 0 [..2,533,347 |..2,533,347 |....389,710
9899999. Total - Preferred and COMMON SHOCKS. ... . cuuuiruu ittt ertieis et ess ettt | crisns 36,923,682 | ....... 39,457,030 | ....... 36,923,682 (V] I 0 0 0 0 0 |..2,533,347 |..2,533,347 |....389,710 | ...
9999999. Total - Bonds, Preferred @and COMMON STOCKS..........c..iiuiiiiiiiis  coririieeieiesie ettt ettt snissnnenen | conas 177,813,701 | ..... 180,872,259 | ..... 177,771,004 | oo 0 . (42,697) | ccoovvvrnn. (V)] [ (42,697) | ..oocvennc (V)] [ 0|..3,101,252 |..3,101,252 |.1,550,155 |...523,341
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Sch.D -Pt. 6 - Sn. 1
NONE

Sch.D -Pt. 6 -Sn. 2
NONE

Sch. DA - Pt. 1
NONE

Sch.DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt. A-Sn. 2
NONE

Sch. DB -Pt. B - Sn. 1
NONE

Sch.DB -Pt. B -Sn. 2
NONE

Sch.DB -Pt.D -Sn. 1
NONE

Sch. DB -Pt. D - Sn. 2
NONE

Sch.DB -Pt. E
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24



Annual Statement for the year 2019 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)
2

1 3 4 5 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity

CUSIP Identification Description Code Symbol Fair Value Carrying Value Date

Cash Equivalents (Schedule E Part 2 Type)
00851B DN 2 |AGRIC BK OF CHINALTD - NY BRANCH e ..1,000,000 ....1,000,000 |01/24/2020.......
05966D VZ 2 |BANCO SANTANDER SANY......ccccovvvuvriinerins 02/07/2020.......
000000 00 O |BANKOF AMERICAN.A.....coooiiiiniiciierieeeiseieenns 12/23/2019.......
000000 00 0 |BNP Paribas Paris....... . 02/24/2020.......
000000 00 0 |BOFA SECURITIES, INC......coourrrrrierieiireereeiseisssissssssssessssessssessssssssssssesssssssssssessssssssssessssessansssssssesssonsss. | Guevrnnnenenss | avnseesssensesssessins | sonsesersnenenessdy000,000 [ covovionvevneenns 3,000,000 |12/27/2019.......
000000 00 0 |CANTOR FITZGERAL & CO.....ovvumveririerirerereeienineeiesiens ...1,000,000 |12/23/2019.......
XS2079 03 9 |CIC LONDON 990,436 |05/07/2020.......
000000 00 O |CITIGROUP GLOBAL MARKETS INC........ccvvvurrvenrinnes ...8,000,000 |12/23/2019.......
22549L WP 6 |CREDIT SUISSE NY......ccccoomeremrrrnnns . ...1,000,000 |03/06/2020.......
000000 00 O |HSBC SECURITIES,INC crtrere s | Guenereennnin [ revenrnerennnnens | veverenenenne,226,990 | s 5,226,990 |12/23/2019.......
6117P4 D8 0 |MONTBLANC........ 993,659 |04/08/2020.......
000000 00 0 |NATIXIS FINANCIAL PRODUCTS LLC........... ...1,000,000 |01/24/2020.......
000000 00 0 |NATIXIS NEW YORK BRANCH....... e ...1,000,000 |12/23/2019.......
000000 00 O |NATL BANK CANADA.......cccomivimrirriririniieriesiinenienes . ...1,000,000 |12/27/2019.......
000000 00 0 [NOMURASECURITIES.......ccccsmiierieiesinsissieiesisisssssssssssssesssssssssessssssssssssesssssessssssssssssesssssssssessssssesssnssssssnsies | Gurvsrsssnsenss | sesssenssnssssssnsienss | censsesssessnnseess 1,000,000 | ovvoivcirenians 1,000,000 |12/23/2019.......
000000 00 O |PERSHINGLLC... SOOI 12/23/2019.......
000000 00 O |SHINKIN CENTRAL BANK............. 01/08/2020.......
000000 00 0 |SHINKIN CENTRAL BANK............. 500,000 |01/06/2020.......
000000 00 O |SOCIETE GENERALE NY BRANCH.. - ....2,000,000 |12/23/2019.......
000000 00 0 |UNITED OF OMAHA LIFE INSURANCE Curvvvnrnens | s | onrisseienissinns 1,500,000 ....1,500,000 |01/21/2020.......

9199999.  Total - Cash Equivalents (Schedule E Part 2 Type)........cccoowwunes 39,211,085 ..39,211,085 XXX

9999999.  Totals..... .oovriviiiiiiniienns 39,211,085 39,211,085 XXX

General Interrogatories:

1. The activity for the year:  Fair Value §....470,865  Book/Adjusted Carrying Value $.....470,865

2. Average balance for the year:  Fair Value $.....30,923,656  Book/Adjusted Carrying Value $.....30,923,656

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....39,211,085 NAIC 2: §......... ONAIC3: §......... 0 NAIC4: §......... ONAIC5: §..........
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Annual Statement for the year 2019 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
3 5

1 2 4 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol Fair Value Carrying Value Date

General Interrogatories:

1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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Annual Statement for the year 2019 of the AF F".IATE D F M I N S U RAN C E COM PANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *

Open Depositories
BANK OF AMERICA (CDR CLAIMS) HARTFORD, CT (20,098,818) | XXX
JP MORGAN CHASE NEW YORK, NY. 1,246,396 49,782,391 | XXX
ROYAL BANK (RES ACCT) TORONTO, ON, CAN 198,183 25,000 6,306,023 | XXX
ROYAL BANK (USD) TORONTO, ON, CAN N 1.49 27,496 4,000 3,077,656 | XXX
ROYAL BANK (LOSS PAY) TORONTO, ON, CAN . 10,455,838 | XXX
RBC INVESTOR SERVICES, TORONTO, ON, CAN.....ccvvvrmmrrrirrrnessmessessssesssssssessssssssesssssssesesssssnees | wesenes | o 1.49 88,908 1,520,786 | XXX
0199998. Deposits in.....2 depositories that do not exceed allowable

limits in any one depository (see Instructions) - Open Depositories... XXX XXX (242,310) | XXX
0199999. Total - Open Depositorie XXX XXX 1,560,983 29,000 50,801,567 | XXX
0399999. Total Cash on Deposit XXX | XXX 1,560,983 29,000 50,801,567 | XXX
0599999. Total Cash XXX XXX 1,560,983 29,000 50,801,567 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 151,622,850 |4. April 63,381,835 | 7. July. 41,260,443 | 10. October. 48,168,890
2. February. 92,892,960 |5. May 101,020,088 |8. August 32,785,672 |11. November. 55,849,621
3. March 80,179,997 |6. June (13,082,007) | 9. September. 57,185,154 | 12. December. 250,801,567
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Annual Statement for the year 2019 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1 2 3 4 5 6 7 8 9
CusIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
All Other Money Market Mutual Funds

09248U 61 9 |BLACKROCK LIQUIDITY TEMPFUND INST'L 11/29/2019....... T0 | e | i B9215.735 | oo L e 1,379,544
31607A 20 8 | FIDELITY PRIME MON MAR-INS 11/29/2019....... 1.720 ....7158,825
38141W 23 2 | GOLDMAN SACHS FINANCIAL SQUARE INST'L 11/29/2019....... LYV et N - 2L 12 X I E T H 1,043,921
61747C 71 5 [ MORGAN STANLEY INST'L LIQUIDITY MMF. 12/04/2019....... 1.730

85749P 10 1 | STATE ST INST LIQ RES-PREM 11/29/2019....... 1.740 ...445,919

8699999. Total - All Other Money Market Mutual Funds.

8899999. Total - Cash Equivalents

..237,319,472

.3,628,209




Annual Statement for the year 2019 of the

AFFILIATED FM INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama........cccocoiiniiiiniins
2. Alaska
3. Arizona....
4. Arkansas.
5. California.
6. Colorado.
7. ConNECHCUL........oorvveerrrriirenn
8. Del
9. District of Columbia.
10.  Florida
11.  Georgia. . | Property and Casualty 25,037 25,185
12. Hawaii
13.  Idaho.
14, lllinois
15, Indiana........ooeerveeeeeeienr
16.  lowa
17, Kansas.......coooeeveemereeviinseniirnn
18.  Kentucky.
19.  Louisiana.
20. Maine
21, Maryland .
22.  Massachusetts. . | Property and Casualty 50,074 50,369
23.  Michigan
24, Minnesota....
25, Mississippi
26.  Missouri...
27.  Montana..
28. Nebraska
29.  Nevada...
30.  New Hampshir
31, New Jersey.. .
32, New Mexico. . | Property and Casualty 921,370 926,799
33 New York
34, North Carolina.. Property and Casualty. 300,447 302,217
35.  North Dakota....
36.
37.
38.  Oregon . | Property and Casualty, Workers Compensation 665,990 669,914
39.  Pennsylvani .
40.  Rhode Island............cccoouvvevirnnnenes Property and Casualty 3,184,735 3,203,500
41, South Carolina
42.  South Dakota
43, Tennessee.......coomrreeinrerneees
44.  Texas
45, Utah.oind
46.  Vermont...
47.  Virginia....
48.  Washington.
49.  West Virginia :
50.  WISCONSIN.....oooureeumrerecrerereinnes
51. Wyoming
52.  American Samoa.
53.
54, Puerto Rico..
55.  USVirgin Islands...........c.cccoouvvviene. AV/ 1
56.  Northern Mariana Islands.
57.  Canada .
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 3,184,735 3,203,500 1,962,918 1,974,484
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @bOVe).......cvvvererivririiniiiinns XXX XXX 0 0 0 0
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Assets Schedule P-Part 2H-Section 1-Other Liability—Occurrence 58
Cash Flow 5 Schedule P-Part 2H-Section 2-Other Liability-Claims-Made 58
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 21-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Net Investment Income 12 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2K-Fidelity, Surety 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
Five-Year Historical Data 17 | Schedule P-Part 2M-International 59
General Interrogatories 15 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Jurat Page 1 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Notes To Financial Statements 14 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Schedule A-Part 1 E01 | Schedule P-Part 2S—Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 2 E02 | Schedule P-Part 2T-Warranty 61
Schedule A-Part 3 E03 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule A-Verification Between Years SI02 | Schedule P-Part 3B—Private Passenger Auto Liability/Medical 62
Schedule B-Part 1 E04 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 2 E05 | Schedule P-Part 3D-Workers’ Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Part 3 E06 | Schedule P-Part 3E-=Commercial Multiple Peril 62
Schedule B-Verification Between Years SI02 | Schedule P-Part 3F-Section 1 -Medical Professional Liability-Occurrence 63
Schedule BA-Part 1 E07 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 2 E08 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Part 3 E09 | Schedule P-Part 3H-Section 1-Other Liability-Occurrence 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 2-Other Liability—Claims-Made 63
Schedule D-Part 1 E10 | Schedule P-Part 3I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3M-International 64
Schedule D-Part 3 E13 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 4 E14 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 5 E15 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3R-Section 1-Products Liability-Occurrence 66
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 2-Products Liability—Claims-Made 66
Schedule D-Summary By Country SI04 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 3T-Warranty 66
Schedule DA-Part 1 E17 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4B—Private Passenger Auto Liability/Medical 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4D-Workers’ Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part A-Verification Between Years SI11 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB-Part B-Section 1 E20 | Schedule P-Part 4F-Section 1-Medical Professional Liability—Occurrence 68
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 2-Medical Professional Liability-Claims-Made 68
Schedule DB-Part B-Verification Between Years SI11 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB—Part C-Section 1 S112 | Schedule P-Part 4H-Section 1-Other Liability—Occurrence 68
Schedule DB—Part C-Section 2 SI13 | Schedule P-Part 4H-Section 2-Other Liability—Claims-Made 68
Schedule DB—Part D-Section 1 E22 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB—Part D-Section 2 E23 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DB-Part E E24 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DB-Verification SI14 | Schedule P-Part 4L-Other (Including Credit, Accident and Health) 69
Schedule DL-Part 1 E25 | Schedule P-Part 4M-International 69
Schedule DL-Part 2 E26 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 1-Cash E27 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Part 2-Cash Equivalents E28 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence 7
Schedule E-Part 3-Special Deposits E29 | Schedule P-Part 4R-Section 2—Products Liability—Claims-Made 71
Schedule F-Part 1 20 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 7
Schedule F-Part 2 21 | Schedule P-Part 4T-Warranty Il
Schedule F-Part 3 22 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F-Part 4 27 | Schedule P-Part 5B-Private Passenger Auto Liability/Medical 73
Schedule F-Part 5 28 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 6 29 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5E-Commercial Multiple Peril 76
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5F-Medical Professional Liability-Claims-Made 78
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5F-Medical Professional Liability—Occurrence 77
Schedule P-Part 1-Summary 33 | Schedule P-Part 5H-Other Liability-Claims-Made 80
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5H-Other Liability-Occurrence 79
Schedule P-Part 1B—Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5R—Products Liability—Claims-Made 82
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 5R—Products Liability—Occurrence 81
Schedule P-Part 1D-Workers' Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6C-Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6D-Workers’ Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 41 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6H-Other Liability—Claims-Made 86
Schedule P-Part 1H-Section 1-Other Liability—Occurrence 43 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1H-Section 2-Other Liability—Claims-Made 44 | Schedule P-Part 6M-International 86
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 6R-Products Liability-Claims-Made 88
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 6R-Products Liability-Occurrence 88
Schedule P-Part 1M-International 49 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule P Interrogatories 93
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y=Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1S-Financial Guaranty/Mortgage Guaranty 55 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1T-Warranty 56 | Schedule Y-Part 2-Summary of Insurer's Transactions With Any Affiliates 98
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Statement of Income 4
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